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ABSTRACT. The classical Getzler rescaling theorem of [G83] is extended to the transverse geometry of fo-
liations. More precisely, a Getzler rescaling calculus, [G83], as well as a Block-Fox calculus of asymptotic
pseudodifferential operators (A¥DOs), [BIF90], is constructed for all transversely spin foliations. This calcu-
lus applies to operators of degree m globally times degree £ in the leaf directions, and is thus an appropriate
tool for a better understanding of the index theory of transversely elliptic operators on foliations [CM95].
The main result is that the composition of A¥DOs is again an AVDO, and includes a formula for the leading
symbol. Our formula is more complicated due to its wide generality but its form is essentially the same,
and it simplifies notably for Riemannian foliations. In short, we construct an asymptotic pseudodifferential
calculus for the “leaf space” of any foliation. Applications will be derived in [BH16a, BH16b] where we give
a Getzler-like proof of a local topological formula for the Connes-Chern character of the Connes-Moscovici
spectral triple of [K97], as well as the (semi-finite) spectral triple given in [BH16a], yielding an extension of
the seminal Atiyah-Singer L2 covering index theorem, [A76], to coverings of “leaf spaces” of foliations.
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1. INTRODUCTION

In [G83], Getzler gave an elegant proof of the local Atiyah-Singer index formula for a twisted Dirac
operator on a compact spin manifold M, which was first proposed by Alvarez-Gaumé, [AG83|. It is well
known that such a result leads immediately to the local Atiyah-Singer index theorem. To do so, he used
a pseudodifferential calculus based on work of Bokobza-Haggiag [B69] and Widom [W78, W80], and he
introduced a grading and a corresponding rescaling on the space of symbols of pseudodifferential operators
(IDOs) on the twisted spin bundle, which treated Clifford multiplication by a k-co-vector as a differential
operator of degree k. These results have been generalized in a number of directions, including hypoelliptic
operators and singular geometric situations. See for instance [B11], [LO01], [P08],...

In this paper we extend the Getzler rescaling calculus of [G83] to transversely spin foliations, as well
as the Block-Fox calculus of asymptotic pseudodifferential operators (A¥DOs), [BIF90], and we generalize
them to operators of type (m,£), that is of degree m globally times degree ¢ in the leaf directions. This is
in the spirit of Kordyukov, [K97]. In particular, the space of symbols of type (m, —oco) are the symbols of
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grading m on the “space of leaves” of the foliation, so they are the appropriate space to use for transverse
index theory of foliations. In short, we extend these theories to the “leaf spaces” of foliations.

Note that while the extension of the rescaling formulae to leafwise operators on foliations, in the presence
of say a holonomy invariant measure, is a routine (although interesting) exercise, the rescaling theorem in
the transverse directions has remained an open problem.

We concentrate here on the formula for the symbol of an AWDO which is the composition of two such
operators. The classical cases considered by Getzler and Block-Fox are the case of a foliation by points.
Even though our situation is more general, the formula is essentially the same.

Recall that given a symbol p, Getzler defined a quantization map ¢ which produces a ¥DO 6(p), and
given a YDO P, there is an associated symbol ¢(P). Denote the Getzler rescaling of a symbol p by p;. Then
the composition of two symbols is defined as

porq = s(0(pt) 0 O(qr))i—1-
The power of this calculus lies in the computability of lim;_,¢ p ot g, and that the trace of (p;) 00(q;) (which
of course is intimately related to the index of operators) is determined by this limit. Block and Fox define
an asymptotic symbol p(t) of grading n to be one which has an asymptotic expansion as t — 0 of the form

p(.l?, 57 t) = Z tkpk(x’ 5)7
k=0

where py, is a symbol of grading n — k. Here (x,€&) € T*M, and pg(z,£) acts on the fiber of the twisted spin
bundle at z € M. The operator pg is the leading symbol of p. An AUDO is then one which is of the form
P, = 0(p(t):). The main theorem of [BIF90], which is an extension of the Getzler theorem, states that the
composition of AUDOs is again an AVDO, and its leading symbol is given by the formula

po = e 3UOIOLOION) by (0 ) A go(,E') [er—e,

where py and ¢g are the leading symbols of p and ¢, and Q(9/9¢,0/9¢’) is a differential operator constructed
out of the curvature of the connection used to define the twisted Dirac operator.

We introduce here a symbol calculus, as well as an asymptotic pseudodifferential calculus, for a bounded-
geometry foliated manifold (M, F') whose normal bundle is spin. The spin hypothesis plays the crucial role
of simplifying the computations in the proof of the associated index theorem, but is not required for the
final local index formula, exactly as in the Getzler case of a foliation by points. Our symbols are of the
form p(x, &, o), where £ is a global co-vector, and ¢ is a leafwise co-vector. We use the grading which treats
Clifford multiplication by a transverse k-co-vector as a differential operator of order k. Our main result is
that the composition of AUDOs is again an AUDO, and its leading symbol ay(p, q) is given by the formula

ao(p,q)(z,€,0) = e~ 1 O/2E&0/0E T (1 € 0) A go(,€,0") |(er 1= (g0

where py and ¢o are the leading symbols of p and g. See Definition 4.5 for the notation. The operator
0,(0/0(&,0),0/9(¢',0")) is quite similar to Q(9/9¢,0/IE’), but involves more terms, and is determined by
the curvature €2, of the connection on the normal bundle to the foliation F'.

When F is a Riemannian foliation, this formula for the leading symbol has a particularly simple form.
Write € = (1, (), where 7 is the projection of £ to the co-normal bundle of F', and ( is its projection to the
co-tangent bundle of F'. Then the leading symbol simplifies to

ao (pa q) (SL’, 7, C? U) = e—%ﬂy(a/an,a/an’)po (xv 7, Ca U) A qo (.’E, 77/7 Cv J) |77/:7]»

and the operator §,,(9/9n,0/0n’) is identical to the one in [G83] and [BIF90]. In the non-Riemannian case,
as expected, interesting extra terms do contribute, compare [CM95, CM98].

The assumption of bounded geometry allows us to work on non-compact manifolds as well as compact
ones, for which the assumption is automatic. It allows us to obtain local estimates which are uniform over
the whole manifold, with respect to the canonical coordinate charts we use, which is not true in general
for non-compact manifolds. This category is stable under taking Galois coverings as well as passing to the
foliation of the holonomy or monodromy groupoids as far as these groupoids are Hausdorff.
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More specifically, our two main results are as follows. Denote by ¢(P) the symbol of a differential operator
P, (Definition 3.2), and by 6%(p) the quantization of a symbol p (Definition 2.4).

Theorem 4.6 [Theorem 2.7 of [G83], Theorem 2.1 of [BIF90]] Let p(x, &, o) and ¢(z, &, o) be symbols which
are polynomial in £ and o, with gradings k, and k,, respectively. Set p o ¢ = ¢(0%(p) 0 8“(q)). Then there
are differential operators ag, k > 0, which act on pairs of symbols so that:

(1) ax(p,q) is a symbol which is polynomial in § and o, with grading k, + k, — k;

(2) poq = >0 ar(p,q), which is actually a finite sum;

(3) a0(p, Q)(w,6,0) = e FWOEDINE N p(z, €, 0) A gl €, 0") [0 (c.0)

Our proof of this theorem is a direct computation, using Proposition 3.7 of Atiyah-Bott-Patodi [ABP73],
a paper whose results we use heavily, so we avoid the use of the daunting Baker-Campbell-Hausdorff formula
used by [G83] and [BIF90]. There is a cancellation of operators in the proof of Theorem 4.6, which is obvious
if one uses [ABP73], and is not at all obvious if one uses BCH. This leads to a much simpler proof and to
a nicer formula. It was the fact that the BCH formula does not adapt well to our case which led us to a
deeper understanding of Proposition 3.7 of [ABP73], which is essential to the proof of Theorem 4.6, which
in turn is essential to the proof of our second main result:

Theorem 6.1 [Theorem 3.5 of [G83], Lemma 3.10 of [BIF90]]
Let p(x,&,0,t) and q(x,&,0,t) be asymptotic symbols, with associated AVDOs P, = 0%(p;) and Qr = 0*(qy).
Then

(1) PLoQy is an AVDO.

(2) The leading symbol of Py o Qy is ao(po, qo), where po and qo are the leading symbols of p and q.

An important difficulty we encounter is how to define the symbol map for operators adapted to foliations.
This occurs because the variables ¢ (the T*F part of £) and o correspond to the same spaces, namely the
leaves of F. The solution is to make o correspond to an independent space, namely the tangent spaces of
the leaves of F. We do this by replacing M by TF, the total space of the tangent bundle of F'. We must
take great care when we do so that the definitions of the symbol and the quantization used in TF respect
the definitions of the symbol and the quantization we use in Sections 2 and 3 on M. The reader should note
that the fact that F is a foliation is used in the proof of the Theorem 6.1, as it gives us the control we need
over the changes of variables used in that proof.

As mentioned above, the above theorems allowed us to extend the proof of the Atiyah-Singer index
theorem given in [G83], and the calculation of the cyclic cocycle for the Dirac operator to the transversely
elliptic case. This leads immediately to an extension of the Atiyah-Singer L? covering index theorem, [A76],
to leaf spaces. The results of this paper are also used in the integrality consequences of the main theorem of
[BH10], which are treated, among other applications, in [BH16¢].

Acknowledgements. We benefited from discussions with many colleagues during the preparation of this work
and we thank them all. We are in particular grateful to the following people: A. Carey, T. Fack, V. Gayral,
G. Hector, D. Perrot, H. Posthuma, G. Skandalis, and S. Zelditch. MB wishes to thank the french National
Research Agency for support via the project ANR-14-CE25-0012-01 (SINGSTAR). Finally, we would like to
thank the referee whose careful reading and cogent suggestions were very helpful.

2. SYMBOLS ADAPTED TO FOLIATIONS

Let F be a smooth foliation of the smooth Riemannian manifold M, where the dimension of the leaves
is p and the dimension of M is n. So the codimension of the foliation is ¢ = n — p, which we assume to be
even. The normal bundle of F' is denoted v and its co-normal bundle v*. We assume that the metric on M
as well as the metrics induced on the leaves of F' are of bounded geometry. In particular the manifold M
is complete and so are all the leaves of the foliation F. We also assume that all the bundles we use have
bounded geometry, which, of course, is automatic for the usual geometric bundles.
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Assume that F' is transversely spin with a fixed spin structure on v*, and denote by S, the associated spin
bundle. The connection on v* is denoted V¥ and the associated spin connection it induces on S, is denoted
VS. Let E — M be a smooth complex vector bundle over M endowed with a Hermitian structure and
associated connection V. We denote by V the resulting tensor product connection on the bundle S, ® E.
We will also use the Levi-Civita connection on M, which is denoted V¢

Denote by T*M and T*F the cotangent bundles, and by T'M and TF the tangent bundles. Let m :
T*M @& T*F — M be the projection.

Definition 2.1. The symbol space S™'(M,E) consists of all p € C°(T*M @ T*F,7*(End(S, ® E))) so
that, for any multi-indices o, § and A, there is a constant Cy g.» > 0, such that

|1080502p(x,€,0) || < Capn(1+ €)™ (1 + |a]) 1L,
The topology on S™*(M, E) is given by the semi-norms
papr = f{Capn| ||08050p(x,€,0) || < Capa(l+ €)™ 711+ o)) 7171}

Of course, 8?85 O2p(x, &, 0) only makes sense if we specify local coordinates. We will use the so-called
“normal coordinates” associated to the metric on M and the above estimates are assumed to hold in all
such normal charts of a(ny) given distinguished atlas. Normal coordinates at a point & € M are given by
choosing a neighborhood U,, of 0 € T M, on which exp : TM, — M is a diffeomorphism, and an orthonormal
basis of T'M,, which defines coordinates (x1,...,x,) on TM,. This then defines coordinates (also denoted
(z1,...,2y)) in the neighborhood exp(U,) of x. In addition, it also induces coordinates on T*M and T*F.
Because of our assumptions of bounded geometry, no pathologies occur. The reader should note that for
(21, ..., x,) normal coordinates at x € M, we always assume that v, is spanned by 8/9z1, ...,0/dz,.

So in particular, a sequence p,, € C°(T*M &T*F, 7*(End(S, ® E))) converges to p if and only if, for each
set of multi-indices o,  and A and each n, there is a constant Cj, o g,» > 0, such that lim,_,oc Cp a,51 =0
and

102020 p(,€,0) — pula, &) || < Cmapr(1+ )™ 1911+ o) 181,
for all elements of a fixed atlas of normal coordinates for T*M & T*F.

It is easy to check that pseudodifferential symbols of order m on M, using the variable &, are symbols of
type (m,0) while leafwise pseudodifferential symbols of order ¢, using the variable o, are symbols of type
(0,¢). See for instance [K97].

We denote by A*v* the complexified Grassmann algebra bundle. Then

C(T*M e T 'F,7"(End(S, ® E))) & C*(T"M & T"F,7*(A*v* ® End(E))),
as AN*v* = Cliff (v*), and since ¢ is even, End(S,) = Cliff(v*), where Cliff (v*) is the Clifford algebra. The
reader should note carefully that when we represent endomorphisms of S, as elements of C*(A*r*) and
we compose them, the operation we use is Clifford multiplication and not wedge product. In this regard,

recall that Clifford multiplication on elements of C'*°(A*r*) is given in terms of the wedge product and inner
product by the equation

2.2. W wp = Wag Awp £ Y (legwa) A (feywp) £ Zk,f(iekieewa) A (fepfe,wp) + -+

where ey, ..., e4 is a local orthonormal basis for v. Note also that we use the convention w - w = —(w,w) =
—||w||? for co-vectors.

Following [G83], we treat Clifford multiplication by a normal k-co-vector as a differential operator of order
k. Thus if p € C°(T*M & T*F,7*(End(E))) N S™~%*(M, E), (so involves no Clifford multiplication) and
w € C=®(m*(A*v*)), we say w ® p has grading m + £. Note that any symbol can be written as a sum of such
symbols.

Definition 2.3. The symbol space SC™*(M, E) is

q
SC™H M, E) = Y S™M(M,E)nC®(T*M & T*F, =" (\Fv* @ End(E))).
k=0
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An element p € SC™'(M, E) has grading m + .

Set
SC>®(M, E) = | J SC™*(M, E) and SC~>~>(M,E) = (] SC™*(M, E).

m, 4 m,{

Note that if p has support where [£|? 4 |o]? < C for C € RT, then p € SC~°~°(M, E).

Each element of SC™¢(M, E) defines an operator on smooth sections of S, ® E as follows. Choose a
smooth bump function o on M x M which is supported in a neighborhood of the diagonal, and equals
one on a neighborhood of the diagonal. We require that the support of « is close enough to the diagonal
that (m,exp)~! : Supp(a) — T'M is a diffeomorphism onto the component of (m,exp)~!(Supp(a)) which
contains the zero section, where 7 : TM — M is the projection. For each (x,z") € Supp(«) there is a unique
X € TM, so that o’ = exp,(X). Denote by 7, . the parallel translation for the bundle S, ® E along the
geodesic exp, (tX), t € [0,1], from z to '

Forx e M, X € TM,, and u € C*(S, ® E), set

T (X) = ale,exp, (X)ToL, o (ulexp, (X)),

which is an element of (S, ® E);.

Definition 2.4. The quantization of p € SC™*(M, E) is denoted %(p). It is the operator which on u €
C>*(S, ® E) is given at x by

0%(p)(u)(z) = (QW)*"W/ e X8 =T (3, ¢ o), exp, (V)i (X) dY dod X dE.
T My XT* My XTFy xT*F,

Here p = p(z,€,0) = p(x,n,(,0), where 0 € T*F,, £ € T*M, =vi®T*F,, nev:, (€ T*F,, X € TM,,

andY € TF,.

This is well defined since, for z fixed, a(z, exp,, (Y'))u,(X) has compact support (near zero) in TM, x TF,.
Exactly as for the Riemannian pseudodifferential calculus developed by Getzler for a single manifold [G83,
BIF90] (which also provides a description in normal coordinates for the usual pseudodifferential operators),
our operator 6% (p) is automatically a uniformly supported operator of class ¥™ ¢ and therefore extends to

a bounded operator between any anisotropic Sobolev spaces H** and H* "™k ¢ see [K97] and Appendix
B for the bounded geometry extension. However, since the operator 6% (p) is not compactly supported in
general, when m < 0 and ¢ < 0, it only extends to a locally compact operator on the L2-sections in the sense
of [R03] and is not compact in general.

One can, of course, integrate out Y and o as indicated below, but this is at the cost of losing control
of the transverse aspect of the symbols. In particular, the space of symbols of grading m on the “space of
leaves” would then not be at all obvious.

Remark 2.5. Set

p(xz, &) = (277)_”/ e_“Y’U_Qp(x,n,C,o)a(x,eXpI(Y))dea.
TFyXT*Fy

Then
0°(p)(w)(x) = FT; " [, &) (FT(@)(E)) | 0),

where FT, is the Fourier Transform on TM,. We are of course working here in the world of distributions,
and we have normalized the metrics.

Remark 2.6. If p(x,&,0) = o, then a simple calculation using the change of coordinates o +— o + ¢ shows
that p(x, &) = ¢P. More generally, if p(x, &, 0) is polynomial in o, then p(x, &) = p(x, &, ).
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3. SYMBOLS OF DIFFERENTIAL OPERATORS

It is classical that any smooth differential operator on C*°(S, ® E) with uniformly bounded coefficients
[Sh92] is in the image of SC'°°°(M, E) under the quantization map 6, since it is supported on the diagonal.
We want to define a symbol map for operators which satisfies the usual compatibility conditions [G83, BIF90].
Unfortunately, the naive definition does not work, and we explain in this section how to adjust it for
differential operators so that it does work. The construction of our symbol map for general operators is
postponed to Section 5, where we extend that given here for differential operators.

In this section, we also give the basic examples of symbols which will be used in the sequel, and make
note of their gradings. Note that symbols are not uniquely defined. In particular, our examples will show,
as does Remark 2.6, that we have a choice of how to represent the associated operators as quantizations of
symbols. We will define the symbols of differential operators so that the symbol of the quantization gives
back the original symbol.

We first note that any differential operator at a fixed point x € M may be written as a sum of operators
of the form gV'¢, where X € C°°(T'M) is given in normal coordinates at « by X = Y7 | ¢;0/0z;, the ¢; are
constants, and g € C*°(Av* ® End(E)).

The fact that we have two variables, ¢ and o, which correspond to the same space TF causes some
complications in computing symbols. We need to have a way to decide whether to use ¢ or 0. To do so,
we divide the differential operators into two classes: the leafwise operators, which are given at = by gV%,

where X = E?:qﬂ ¢i0/0z;, so X, € TF,, and that fact is part of the data; the global operators, where

X =3>"" | ¢;0/0z;, and there is no restriction on the ¢;, so a priori X, € TM,, (and if X, happens to be in
TF,, that fact is not part of the data). So if X, € TF,, and that fact is part of the data, the calculations
will be expressed using the variable 0. For X, € T'M, with no restrictions, the calculations will be expressed
using the variable ¢, (even if X, happens to be in TF,).

Definition 3.1. Suppose X € C=(T'M) is given in normal coordinates at x by X = > | ¢;0/0x; where
the ¢; are constants. For X = Z?:qH ¢;0/0x;, so X, € TF,, and that is part of the data, set (for x’ close
to x)

V% (exp, ('), (€,0)) = V%, (exp, ' (2),0),
where o € T*F, C T*M,. Otherwise, set
V% (exp, ' (2), (€,0)) = V¥, (exp, ' (2),€),
where £ € T*M,,.

Note that since X has constant coefficients, V¢ is well defined at = € M.

Definition 3.2. The symbol <(P) of a differential operator P acting on sections of S, ® E is defined as
follows. Let x € M, £ € T*M,, c € T*F,, and uy € (S, ® E),.. Then

S(P)(@,6,0)(uy) = Pla’ s e 10N a0, 0) T, 4o (w) o=

The expression (exp;!(2'), (£,0)) is purely formal as is eilexp: " (@),(69))  To compute (P)(z,&,0)(uy),
we only need V¢ (e“e"p;l(m/)’(&"))) to make sense for X € C°°(T'M) as in Definition 3.1, and the meaning
of that is obvious.

Lemma 3.3. Suppose X € C*°(TM) is given in normal coordinates at x by X =Y. ¢;0/0x; where the ¢;
are constants, and g € C®°(A*v* @ End(E)). If X, € TF,, and that is part of the data, then

<(GVX)(2,€,0) = g(iXa,0)™.
Otherwise,
s(@VE) (2,8 0) = g(iXe, §)™.
In both cases, the symbol has grading m + k, and 0%(s(gV'{))(x) = gVR(z).
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Proof. We first note that &« = 1 near = so we may ignore it. To compute the symbol for X in the second
case, we may restrict to the geodesic exp,(tX) (= tX in the normal coordinates) determined by X through
x, and setting 2’ = exp, (tX) in {exp;(2’), &) shows that

X(exp H(2),€) = (X,€) and X" (exp,'(2'),€) = 0, for k > 2.

Then a simple induction argument gives

(V) (@& 0)uy = Z(7]?)[Xk(e“c"p;l(m,)’(é"’»)V}l_kﬂJ/(ux)(x’)] lore =

k=0

> ()X, 8 [V T () () L]

Now Ty . (ug) is the parallel translate of u, along geodesics through z. The vector field X is tangent to
the geodesic exp,(tX) = ¢X, and on that geodesic Vx T, (u;) = 0 identically, so for all m — k > 0,
v}l_kTww’ (uz)(z') = 0.

In the first case, where X, € T'F, and that is part of the data, we need only substitute o for £ in (i.X, £)™~J
above.

For the second part, first note that 6% (g(iX, &)™) = g8*({(iX,£)™), and similarly for 6%(g(iX,o)™), so
we may ignore g. Next note that for both p(z,£,0) = (iX,0)™, (so X € TF,), and p(z,&,0) = (iX,5)™,
(for general X), p(z,§) = (:X,£)™. Thus we have, by Remark 2.5 for both cases, that for functions wu,

0% ((iX, &)™) (u)(x) = X™(1)(0).
To know what 6“((:X,£)™)(u)(x) is for general u, we only need to know it for the local sections of S, ® F
given by u;(a’) = Ty 2 (4 ), where the u; , are a basis of (S, ® E),. This is because an arbitrary local

section can be written as a functional linear combination of the u; and the mapping u, — T, is functionally
linear. Now for such uj,

ﬂj,m(v) = a(exp,(V),z) zjelxpm(v)n,cxm(v)(uj,z) = O‘(esz(V)vx)uj,m
50 0%((iX,£)"™)(u;)(z) = 0, and 0% ((iX, &)™) (g;u;)(x) = (X™g,)(z)u; , where g; is a smooth local function
on M. So for arbitrary u(z') = >_; g;(2")u;(z’), we have
07 ((iX,)™)(uw)(x) = Y (X"g;)(@)ujq.
J
But as above V@u; = 0 on exp, (tX), so

(VRu)(x) = Y (X"g)(@)ui(x) = Y (X"g)(@)uje = 6°((iX, ™) (u)(2).

J J

The following is immediate.

Corollary 3.4. For any smooth differential operator D acting on C°(S, ® E), 6*(¢(D)) = D.

Definition 3.5. If X € C*°(TM), £ € T*M,, and 0 € T*F,, set

(X, (570» = <Xa 0>7
if X, € TF,, and that is part of the data. Otherwise, set

(X,(§0)) = (X,6).
Lemma 3.6. Suppose X,Y € C>*°(T'M). Then
§<VXVY>(1‘7£7 0) = <iX7 (570)><2K (5’ U>> + iQV<X7 Y) + iXﬂC(VY<esz_1(‘r/)’ (570») + %QE(va)a

where Q,, is the curvature of V¥ on v* and Qg is the curvature of VE on E.
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The first term has grading 2, as does the second term, see [G83], Example 2.3 b), or [BIF90], Example 2.
The third term has grading 1, and the last has grading 0.

Proof. We do only the case involving £ and leave the other cases to the reader. So, let z,2’ € M with z
fixed, X, Y € C°(TM), £ € T*M, and u, € (S, ® E),. Since the operator is local we may, as above, ignore
the term a(z,2"). Denote the curvature of V by Q. Then

VxVy (e IO o (ug) e =
Vy |:7;(VY<€XI);1(.’L'/),§>>€i<exp;l(x/)7£>7;,z’ (um) + ei(expgl(;c')aﬂvy’];’m, (Uz)} |x’:z —
i(vaY<eXp;1(x/)7£>)uI + <ZY; §><ZXa €>u1 + <ZX3 §>VY7—z,m/(um) + VXVYE,x’ (u:c) ‘m/:x =

[ (Fy (07 (21),) + (X, (67,) + 100X, V)

The fact that VxVy Ty o (Ug) |o=z = %Q(X7 Y)u, follows from Proposition 3.7 of [ABP73] (see Proposition
4.1 below). To finish, we have (see [LM89], Theorem 4.15),

AX,Y) = (X, V) +0(X.¥) = LO,(X, V) + (X, Y),
where Qg is the curvature of VS on S,,. O

To finish this section, we consider the transverse Dirac operator, as well as its square. This is an important
example for the local index theorem treated in [BH16b], but it also has an obvious independent interest so
we include it here. Recall that the transverse Dirac operator D with coefficients in F is given as follows.
Choose a local orthonormal basis fi, ..., f; of v* and denote by e, ..., 4 the dual orthonormal basis of v on
an open set U of M. Given any element u € C*°(S, ® E), then on U set

Z fZ : ve'i,u7
1<i<q
where f;- is the operator ¢(f;), Clifford multiplication by f;. It is immediate from the definition that this is
independent of the basis used, and it is an easy calculation to show that the bases need not be orthonormal.

Note that D is not self adjoint in general. To correct for this we need to add the Clifford multiplication
operator —c(p)/2, where p € v is the mean curvature vector field of F', that is p = p, (3 1<, VEEXy),

where p, : TM — v is the projection, VL€ is the Levi-Civita connection on M, and X, Xo, ..., X, is a local
orthonormal frame for TF. See [K07, GIK91]. In particular, the proof in [K07] that perturbation by /2
yields a self-adjoint operator does not depend on the foliation being Riemannian. Using the classic equation
defining V*¢, we may also write p = Z 2t ([es, X;], X;)e;. Then set

DI

j=1i=1

The transverse Dirac operator D of F' is

Example 3.7. It is easy to see that
1 1
( )x €a = g Zf] I £a ) - 70 = Zz.fj ej7 20(u> = ZZfJ e]’ QC(IU’)7

where n is the pm]ectzon of £ to v*.

The first term has grading 2, and the second grading 1. Note that while D is a differential operator of
order one, its symbol contains elements of grading two. Note also that D does not contain any differential
operators defined using vectors in T'F where that is part of the data.
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Definition 3.8. Choose a framing e1,...,eq of vy, with dual framing fi,..., fg. (These framings are not
assumed to be orthonormal.) Extend them to local framings which are parallel (using V") along geodesics
through x. Then the non-integrability tensor ¥, is the smooth global section of A?v* @ TM which is given at
x by:
ﬂu,x = Z(f] A fk ® [6j76k])3?'
i<k

We leave it to the reader to show that this does not depend on the choice of framing. Note that 1, does

depend on the choice of normal bundle v.

Remark 3.9. The tensor ¥, is smooth because the solutions to the differential equations used in defining
the e; are smooth as functions of their initial data, and the e;(x) can be chosen to vary smoothly in x, so
their parallel translates along geodesics vary smoothly in all variables.

Proposition 3.10. The symbol of D? is given by
. _ 1
(D) (@,6,0) = nl* =i} ejweslexpy (2),€) + 5 DS A fe A Qulesen) +

J i<k

;ijAka@QE(ej,ek) + i(0,,8) + %Zfi'fk(@@k(qeia)(j]vxj)) + (ip,m) — %\MQ’
where € = (1,C).

The first and fourth terms have grading 2, the second and seventh at most 1, and the fifth at most 3. and
the eighth 0. The third term in general will have at most grading 4. For Riemannian foliations however, it
has grading 0, see Remark 3.11 below. The sixth term has terms of grading 2 (those where k # ¢), and terms
of grading 0 (those where k = i, since we are using Clifford multiplication so f; - f; = —1 in this expression).
Finally, the eighth term has grading 0, since if ¢(u) = " ai f;, then c¢(u)? = — > a? = —|u|? is a scalar.

Proof. We may assume that our dual orthonormal bases, fi,..., f; of v* and ey, ..., ¢, of v, are parallel (using
V") along geodesics through x. Then
1

oD% = (D~ gelw]) = (D% — zs(Pe(w)) ~ 5s(e(w)D) + s(Ge(u)?)

A simple calculation shows that ﬁc(u) + c(u)ﬁ = ﬁ(c(u)) — 2V, and

[\

~

S(D(e(p)) = =Y fi A fr @ ex(([es X1, X;)).
Thus we get
(D)(60) = (B)(w:60) + 3 3 fin fe@enlllen Xl X)) + Gpm) — Flul

As pu € v, and D does not contain any differential operators defined by vectors in T'F where that is part of
the data, o plays no role here, and we need only compute ¢(D?)(z,&,0). As (Ve, fe)a = 0, we have

(D)@,6,0) = (385 Ve fir Ve )06 = o3 fi fi Ve, Ve, ) (@6) =
Ik ik

_Zg(v(ijvfij)(x’g) + Zf] A fk /\g(vejvek - V@kvej)(x’g) =
J

i<k

P = 03 s (o0 16 + 3085 A A 5uesen) +

J i<k
STHAe®Qplejen) + Y fi A fu @illej en], €.
i<k i<k
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Remark 3.11. The term Zj<k fi N fu ANQ(ej, er) has order zero when F' is Riemannian, since in that case,
it is locally the pull-back of the same expression on any transversal W. But it is classical, see [LM89], p.
161, that on W this expression is just il-i, where K s the scalar curvature of W.

The example treated in Proposition 3.10 accords well with the case of a foliation by points, the case

in [G83], where the symbol of the square of the Dirac operator is given as ¢(D?)(z,£) = —[¢]* + 3Qp+
lower graded terms. The minus sign occurs because Getzler uses the convention f - f = (f, f) rather
thanf - f = —(f, f) which we use. In this case, the transverse operator D is self adjoint, so the terms

involving p disappear. The tangent bundle T'F is the zero bundle, so the term involving ¢, also disappears.

4. COMPOSITION OF POLYNOMIAL SYMBOLS

In this section, we concentrate on polynomial symbols, that is, symbols associated to differential operators,
and an important result for us is Proposition 3.7 of [ABP73]. The set up there is the following. Let
x = (21, ...,oy) be normal coordinates at the point x and wy, us, ... a local framing of S, ® F obtained by
parallel translating a framing at x along the geodesics through x. Then with respect to this data, the local
connection and curvature forms are defined by the equations

Vu;, = Zf‘;kda}k ®u; and Qu; = ZK}kldxk Adz; @ uy.
Jk gkl
The F;. , and K; i, are smooth locally defined functions on M, which are related as follows.

Proposition 4.1 ([ABP73], Proposition 3.7). Write T and K for the formal Taylor series at x for the
function indicated, and I'[n] and K[n] for the term of homogeneity n in this expansion. Then

(n+ )] = ZzﬂlK;m[n —1].
1
In particular, the Taylor series for I‘ék at x s given by

OK? O’K?
L (x) + AmnZITmTn gk

i, = oK (2) + amziTm _—
jk jlk‘( ) T 8xm8xn

where ae € Q, and the expression on the right is summed over repeated indices.

As corollaries of this fundamental proposition, we quote the following facts for later use. Their proofs are
straightforward and are omitted.

(1) All the terms in f;k have grading at most 2, and those of grading 2 are given by the (Ky)g-lk and
their derivatives, where K, is defined by Q,u; = ijl(Ku)ékldxk ANdz ® u;.
(2) Suppose that X € C°(T'M). Then Vxu;(z) = 0 and we have more explicitely

i i Ly 0K
Vxui = 05(X)u; = Dypdrp(X)u; = (x K} () + amaizy, o

(z) +~-~)d:ck(X)uj.

m

(3) Suppose X,Y € C*°(TM). Then

) 1
VyVxui(a) = (Kjpdn(Y)den(Xu;) () = (X, Y)u)(@):
(4) QX,Y) = 10,(X,Y) + Qp(X,Y), and as operators the first has grading 2, while the second has
grading zero.

K
5) If Z € C°°(TM), then V;Vy V yu;(z) has the term a,,dz(Z)dzm, (Y)dz,(X)—2% (2)u;, which is
a J
T

not necessarily zero. Thus ¢(VzVyVx)(z,&, o) has a multiple of the term dz,,(Y)0Q(Z, X)/0x,
which has grading at most two. However, the terms of highest grading in ¢(VzVy V) will have
grading 3, e. g. (iZ,£)(1Y,&)(iX,¢&). Similar remarks apply to higher compositions of covariant
derivatives. Thus, our calculations below of the highest graded terms of the symbols of compositions
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of covariant derivatives will contain no derivatives of the K;lk, and we may assume that f;k =
xl(KV);lk(x)'
Remark 4.2. [t is clear that the following three facts hold:
(1) The highest graded terms of <(VN'gV4)(x, &, 0) have grading m + (.

(2) The highest graded term of (Xm’kYE*k'e“e"p;l(Z')’(5’0)>)(x) is (iX,(€,0))"kGY, (&, 0))F .
(3) The highest graded term of (V5% V% (u;))(z) is 47%Q, (X, Y)*.

For non-negative integers k < m, k' < £, set

(I::nkf) - (Z?)(lf’) - k!(m—kﬁij!!(é—k’)!'

Lemma 4.3. Suppose X,Y € C*(TM) are given in normal coordinates at x by X = > 1, ¢;0/0x; and
Y = Z?:qﬂ d;0/0x; where the ¢; and d; are constants. So Y (x) € TF,, and that is part of the data. Then

C(VQVQ)(QH& 0) =

min(m,0)

St m (T )X ™Y 0 R (XY 4 e i(X.E,Yi0),
k=0 ’

where cm (X, €, Y, 0) is polynomial in & and o and has grading less than m + ¢.

Proof. Note,
m 4
m ilexpl t(z’ mag m— —k' i{exp- (' !
VRV (O 0 ) @) = 3037 (1 )XY e E00) @) (VR I () 0),

As Q(X, X)(z) = QY,Y)(x) = 0, in order to get a term of grading m + ¢, we must have ¥’ = k. Then
the term of grading 2k in (V5% VY (u;))(z) is 47%k!Q,(X,Y)k, and the term of grading m + ¢ — 2k in
(Xkyt=heilons (0.0 (2) is (i X, €)™k (iY, o) *. O

We say an operator has grading k if its symbol has that grading.

Lemma 4.4. Suppose X and Y are as in Lemma 4.3. Then modulo operators of lower grading

min(m,£)
s " _ My b\ —m— _
0 ((iX, &) (iY,0)") = Y (—4) kk!(k k)vx FULEQL (X, YR
k=0 ’

Proof. For m = 0 or £ = 0, this is just Lemma 3.3. So, we need only assume that it is true for 0 < r < m
and 0 < s < £, and then prove it for m, £. In what follows, we ignore operators of grading lower than m + ¢.

Using the fact that for differential operators and polynomial symbols %o¢ = I, Corollary 3.4, and applying
0 to the formula in the previous lemma, we have

min(m,£)
m — m,‘e aly. m—*k /- _
VIV = 4 kk!(k k)a [<zx,g> k(Y o) k]QV(X,Y)k.
k=0 ’

Set s = min(m, £), and rewrite this as
al /s my; m : - mag al /s m—k/; -
0o [iX, (v, 0)f| = VRV - ];4 (G )8 (x0T iy o) oy (X ),

Using the induction hypothesis, the second term on the right hand side equals

s s—k

IR 7;15 Jen (™ _zf,}f/_ )RR, (Y =
k=1k'=0
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E

w
w

k k m— / _ / ’
(e BERR el Y s e O g, (x vy =

e
Il
~
X
I
=)

S

Z { Tz_f(—l)f’—k’-s—l(?"—:/)”f/!} (_4)_TT!( T )Vm V(X Y) =

r=1 k’=0
min(m,¢)
S (M) VR, (x )
r=1 ’

O

Now we extend Theorem 2.7, [G83], on composing symbols in SC**°(M, E) which are polynomial in
¢ and o. This is just another application of [ABP73], Proposition 3.7. First, we have some notation. Let
p,q € SC>*>®(M, E) be two such symbols, and set

peoq = <(0°pof%q).
Next write p = > wp; ® pj, where wy; € C*(A*v*) and p; € S°°°(M, E) and similarly write ¢ =
>k Wak ® qi. Then set
p(% ga U) A Q(xv 5/3 U/) = pr,j A Wq,k by pj(xvé-v J)qk(x, 5/7 JI)‘
Jik
Note that we are taking the usual wedge product of the form part of the symbols here, not the Clifford
product.

Let eq,...,e, be a local orthonormal basis of TM with dual orthonormal basis fi,..., f,, of T*M, with
fi,..., fq alocal basis for v*. Set, as usual,

ezaej Z Z leek®fl7 that is (QV)IZi,j = <Qu(ei7ej)(e€)7ek>7

i,7,=1 k=1

and note that (Q,,)Zi’j is skew in the indices ¢,j (since 2, is a 2-form) as well as the k, ¢, (since 2, has
coefficients in so, = sping).

Set

Qu<a/af7a/85/)p(x7§7 )/\qa:f U Z Z Zzyjfk:/\fé
j=1k,t=1

Op(z,§,0) 94z, &, 0")
0&; o, 7

s0 e~ 1(9/08.0/9¢) ig actually a finite sum of compositions of such operators, and the number of compositions
is < q/2 because of the fr A fo. We also set

Qy(a/ag,a/ad)p(iﬁ,& )/\qx g J Z Z Z Ez]fk/\fé W/\q(m,ﬁﬂo'),
k=1 1i=1 j=q+1 v
and the similarly defined operators Q,(9/9¢,0/90"), Q,(0/90,0/0¢"), Q,(8/00,8/dc"), and Q,,(8/0¢&',0/da”).
Definition 4.5. Set
0,(0/0(¢,),0/0(€',0")) = 0,(0/06,0/0€") + 0,(0/06,0/00") + ©,(0/00,0/0€) + 9,(0/00,0/00").

We are now in position to state our first main result which is a foliation version of Theorem 2.7 of [G83]
(see also Theorem 2.1 of [BIF90]):

Theorem 4.6. Letp € SC™(M,E) and q € somt (M, E) be polynomial in & and o. There are differential
operators ay, k > 0 on the bundle SC°>°(M, E) ®ce () SC> (M, E) so that if we denote by ax(p,q) the
image of ar(p ® q) under

SC° (M, E) @coe(py SC (M, E) — SC**>(M, E),

the fiberwise composition of endomorphisms, then
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(1) ax(p.g) € Y SO, B);
k1+tko=k
(2) poq = >0 ar(p,q), which is actually a finite sum;

(3) ao(p,q)(x,&,0) = e~ TW(/0E)0/0E (1 € 0) A q(2,E,0") (e 0r)=(c.0)-

Before giving the proof, we remark on two special cases. If the dimension of F'is zero, that is the foliation
is by points, this is Theorem 2.7 of [G83]. In this case, o, o', £, ¢', and ks just disappear. At the other
end of the spectrum, when the foliation has maximal dimension, so it has a single leaf, we are in the case
considered by Widom in [W78]. In this case &, &, m, m’, ki, and —1€,(8/9(¢,0),0/9(¢, o)) disappear,
and we have

ao(p,q) = p(z,0)q(x,0),

the first term in the formula in Corollary 4.11 of [W78]. The interesting new situations now occur in
intermediate dimensions and for non trivial foliations.

Proof. To prove the theorem, we proceed just as in the proof of Lemma 4.3, and we use the same notation.
Careful bookkeeping of the terms which are ignored in the calculation we do will prove parts (1) and (2) of
the theorem, so what we will prove is part (3).

The first step is to note that any symbol which is polynomial in £ and ¢ can be written as a sum of
symbols of the form py, s, = h(iX,£)™(iY,0)¢, where X and Y are local sections of TM as in Lemma
43, h € C®(A"v* ® End(F)), and Y (x) is in TF,, and that is part of the data. Since (p,q) — pog
is linear in both variables, we may assume that p = h(iX,&)™(iY,0)! and ¢ = g(iW, &)™ (iZ, o)’ , where
g € C®°(A"v* @ End(E)).

For the simplest cases, say for m =m’ =1 and ¢,¢',r and r’ are zero, we may use Lemma 3.6 to get

(X, 0 iW,6) = ((VxVw)(w,€) = (X, W) = TN, W) + X, W (exp; (), ) + 306 (X, W)

Then note that Q,(iX,iW) = Q,(9/9(§,0),0/0(&',0"))(iX, &) (iW,€') |¢r=¢, and the last two terms have
grading less than two.

For the general case, we use the three facts from Remark 4.2, and the fact that operators of the form
Q,(X,Y) commute with operators of the form V2, modulo operators of lower grading. Then we have that,
modulo operators of lower grading, that is less than m + £ +r +m’ + £/ + 1/,

poq(e.&0) = <(6°(h(iX, &)™ (Y.0)") 0 0°(gliW, )" (iZ,0)")) =

min(m,f) min(m’,€")

m' Y

g( 3 h(a:)(f4)*kk!< ,’]f)vm SR, Y)E Y g(x)(—4)*"""k’!(k,7’k,)V’V'g‘klvg‘k,Qy(W,Z)k')

k=0 k’=0

oy (R ) YW, 2 (VR R v ),

since operators of the form X?Y?(g) have grading at most 7’ < 7’ + a + b. Thus we may ignore g and h,
and we only need the terms of highest grading of c(Vg_kV?kv%_k(Vg_k,), i. e. those terms of grading

m+L+m' +0 —2(k+ k). An argument as in the proof of Lemma 4.3 then shows that these terms are
given by

S Fameaan(7, ) () Craf (52K

(X, €)X (1Y, o) R (i, )™ R (i, 0) ! he
(X, ), (X, W), (X, Z)°Q, (Y, W), (Y, Z)°Q, (W, Z)7,
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where k = at+b+ct+d+te+f, kx =k+a+b+c, ky =k+a+d+e ky =k'+b+d+f,kz =K +ct+e+f,
and the sum is taken over all a,b,c,d, e, f > 0 so that m —kx, £ —ky, m' — ky, and £/ — kz are all > 0. We
have used here the convenient notation

(ahe) = e
a,byc) — alblel(m — (a+b+c))!
Substituting in the expression above for p o ¢ (and ignoring gh), gives

ao((iX, €)™ (1Y, 0)", (iW,&)™ (iZ,0)") =

Sy Jamanan( ) (G (L) (o)
(X, €)™Y, o) R (W €)™ I (i, 0)
(X, V), (X, W)PQ, (X, Z)°0, (Y, W), (Y, Z)°Q, (W, Z)! ¥
The operators in Q,,(9/9(§,0),0/0(§',0’)), along with the operators §,,(0/9¢, 0/90) and ,,(0/9¢',0/0c”),
all commute. In addition, e~ 10(0/06,0/00) ¢ 10, (0/0€,0/00) — =30 (9/0€',0/00") o1, (9/0€",0/00") — T Thus,
e~ 120(0/0(£,0),0/0(¢",0"))  _
o F(0/06,0/0€") ,— £ (0/06,0/00") y— 1,(8/90,0/0€") .~ 12, (/00,0/00")

o~ 1(0/0€',0/00) ,— 10, (8/0€,0/00) ,10.,(0/0€',0/00") ,3,(0/06,0/00)

/)e
Now note, for example, that

einu(a/ag’,a/ao’)e%m(a/ag,a/aa)(<iX’ £y (Y, 0’>£<’L'VV, §>m’ (iZ, a>[) _

_ m, L\ . Mk _ Y m N, m k. L /
>4 (G )XY o) R (XY )R (Y W T iz.0) R (W 2).

A similar computation gives that

67%QV(0/8(5,0),8/8(5’,0’))67%Q,,(8/85’,8/80')67%Q,,((’)/c’?g,a/?)o)(<Z~X’ £>mfk<7;}/’ 0>H<im £>m’7k' iz, 0>e’7k') _

Z4*Ea!b!c!d!e!f!(7z " f) (ﬁ;’z ) (ng’d—}c’ ) (ec'; /;' )
(X, )m=Rx (iY, oYY (iW, &)™ —kw (7, o)t ~h=

(X, V)"0 (X, W)’ (X, Z2)°Q (Y, W) (Y, 2) 0 (W, Z).
Combining these we finally get the desired equality
ao((iX, &)™ (Y, 0)", (iW.§)" (i2,0)") = e AN @AM (X, &)™ (iY, o) (W, &)™ (iZ,0)" ).
O

In the case where F' is a Riemannian foliation, the formula for ao(p, q)(z, &, o) has a particularly simple
form. Note that in this case, we use a Bott connection on v*. It is then immediate that whenever Y € T'F,
Q,(Y, X) = 0, since the curvature is locally the pull back of the curvature on any transversal. Write £ = (7, ()
where 7 is the projection of ¢ to v*. Then all the terms of

0,(0/0(¢,0),0/0(¢,0")) = 2,(0/0(n,¢,0),0/0(¢" 1, 0”))
are zero except ,(0/9n,0/0n"), and we have

1 /
ao(paQ)(%UaCaU) = € 4QU(8/87]78/8W )po(x,n,C,U) /\(IO(%??/aCaU) |77':177

and the operator Q,(9/9n,d/0n’) is identical to the one in [G83] and [BIF90].
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As examples, we show how Theorem 4.6 applies to pure form operators and to the operator D?. Suppose
that p = w, ® 1 and ¢ = wg ® 1 are pure form operators of degree o and 3. By Equation 2.2,

S(Wa®lowg®1) = we-wg®1 =
Wa ANwg @1 £ D (ie,wa) A(ie,wp) @1 £ Y (ieyic,wa) A (icyic,ws) @1 + -+
i ke,
All of the terms on the right, except the first one (which has grading o + ), have grading less than « + S.

This is precisely why we change from the Clifford product to the usual wedge product in this theorem. Note
that

ao(p; q) = wa Awp, a1(p,q iz (iewa) A (ic,wp), a2(p;q) iz (e ie,wa) A (ieyle,wp),

Now consider D?, and assume for simplicity that F is Riemannian and that ¥, = 0. Then we have
¢(D) € SC%*°(M, E), and modulo terms with lower grading,

g(D) ° g(D)(x,&O‘) = ¢ 4Q (8/8(§ (7) 8/8(5 g )) ( >($7£70) A g(D)(l"f/’O'I) |(§’,0'/):(§,0')'

We need to be careful about what “terms with lower grading” means. As ¢(D) € SC?°(M, E), we have
ao(s(D),s(D)) € SCH(M,E). In this case, ag(s(D),s(D)) will not contain the terms of ¢(D) o ¢(D)
of maximal grading, so the terms of maximal grading will come from a,(<(D),<(D)) for n > 0. Now,
ap(s(D),s(D)) is given by

g(D)(x,{,o)/\q(D)(x,{’,a') - igy(a/a(f,d),3/6(5,,0/))§(D)($,£,O’) /\C(D)(:C,ﬁl,()'/) |(£’,U’):(£,U) =

q q q

. 1 . 1 1

(i) fj®§j—§ﬂ)/\(l§ fk®§z§—*u -1 > Wi fe N fe Nifi Nifj | on=(e,0) =
j=1 — (=

i,,k, 1

q
- Z fj/\fk®£] ko 7(ZMAfk®£k+Zfﬁ/\'“®€k> - i Z u]fk/\fz/\zfz/\zfj =
dk=1 Jj=1 i,5,k,0=1
i D WbigfeNfeAfinfi = 1ij/\fk/\Qu(ej,€k) = éf@
1,5,k f=1 j<k

since F' is Riemannian. So, in this case, ag(s(D),<(D)) gives the term which has a chance of having grading
four, but actually has grading zero. The reason this happens, that is ag(s(D), (D)) gives us no information
about the terms of maximal grading of ¢(D?), will be clarified in the next section and it is, as in the classical
case, that tD is not an AUDO, while t2D? is an A¥YDO (because 9, = 0). See the remarks about this on
page 26 of [BIF90].

5. ASYMPTOTIC PSEUDODIFFERENTIAL OPERATORS AND THEIR SYMBOL CALCULUS

In this section we develop a symbol calculus for asymptotic pseudodifferential operators adapted to the
foliation F'. To do this, we extend the operator 6%(p) defined over M to an operator defined over T'F. This
must be done with some care so that the crucial relationship given in Proposition 5.2 holds. We then extend
some of the material in [BIF90] to our case, and for the sake of brevity, quote several results from that paper
and refer the reader to it and its references for the proofs.

Our basic problem is to compute the symbol in SC°°°(M, E) of the composition of two operators
constructed out of two symbols in SC**°(M, E), and we want the formula to depend only on the two
symbols, just as in Theorem 4.6. In addition, we want a way to be able to recover the symbol of an
operator which comes from a symbol in SC°>°(M, E). As the calculations in Section 3 make clear, the
procedure we used there for polynomial symbols will not work in general. The solution to this problem
is to make the variable o correspond to a space variable, and it is based on a simple idea. Consider the
symbol p(z, &, o) = il*IH1Plg2aP defined over R, which acts on functions on R™ as the differential operator
0/02z°P  whose symbol is 41%+181¢2+8  This is not what we want. Replace R” with R” x R” with coordinates
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~

(z,y). Now let f(z) be a function on R™ and define the function f(z,y) = f(z + y). Then p(z,&, o) acts
on f as the differential operator 0/0x*0/0y”, whose symbol is p(z,¢, ), just what we want. In addition,
8/5‘x°‘8/8y5(]?) restricted to the first R™ (that is, set y = 0) is 9/9z*+P(f), the action of p(z,&,0) on
functions on R™.

To proceed, we replace M by the manifold TF', and we note that there are equivalences of bundles

TTF) 1" (TM&®TF)~n"(TFeovaeTF)
and
T(TF) =" (T"M @ T*F) ~n*(T*F v & T*F),
where 7 : TF — M is the projection. These depend on the choice of a transverse bundle to the bundle along

the fibers of T'F. R
Set E = 7*(F) and Es = 7*(S, ® E), and denote by 7y : T*(TF) — TF the projection.

Definition 5.1. The symbol space S™¢(TF, Es) consists of all p € C®(T*(TF), 5 (End Es))) so that for
any multi-indices o, B and A, there is a constant Cy g x > 0 so that

100707 xp(w, X, €,0) || < Capal+ €)™ "1+ o)) 17

The symbol space SC™¢(TF, Eg) is
~ q ~ ~
SC™YTF,Es) = Y S™ M(TF,Es)nC™®(T*(TF), 7 (A*n*(v*) @ End(E))).
k=0
Elements of SC™*(TF, ES) have grading m + £.
Set SC*(TF, Es) =, , SC™(TF, Es) and SC=—(TF, Es) =, , SC™(TF, Es).

The topology on SC™*(TF, ES), which is induced from S™*(TF, E‘g), is just the analog of the topology
on SC™(M, E).

For Z = (Z1,2,,2Z5) € T(TF)4,x), set &' = exp,(Z1 + Z2,Z,) and X' = Ty o (X + Z2), where T o :
TF, — TF, is the parallel translation of the bundle TF along the geodesic t — exp,(tZ1 +tZs,tZ,) in M
from x to x’. Define eXP(y, x) T(TF),x) — TF as

eXp(z,X)(Z) = (x/aXl) = (expz(zl+ZQ?ZV)?E,expz(Zl-l-Zfz,Zu)(X+ZQ))'

So exp(, x)(0) = (z, X), as it should.

Next, define

a((z, X), (2', X)) = a(z,2")a(z, exp, (T, (X) - X)),
for (0, ET;,(X’) — X) in the component of (7, exp) ! (Supp «) which contains the zero section. Otherwise,
a((xz, X), («',X")) = 0. So for 2’ not close to x or ’7;;1,()(’) not close to X, a((z, X), (¢/, X’)) = 0. Note
that
a((z, X), exp(, x)(Z)) = alz,exp,(Z1 + Za, Zy))a(z, exp, (Z2,0)),

which is non-zero only for Z close to zero, and does not depend on X.

Let u be a section of ES, and set

ﬂ(w,X) (Z) = a((‘1'7 X)v eXp(m,X) (Z)) 7;Tclxpm(Zl+Z2,ZV)u(eXp(z,X) (Z))7
which is an element of (Es)(m,x) = (S, ® E),. Given p € SC*>(TF, ES), define the operator é\"‘(p) on u
to be

6°(p) (w)(z, X) = (QW)fnfp/ e ED (X, & Ny, x) (Z) dZdordE.
T*(TF)(T,X)XT(TF)(I,X)

Note that any element p € SC°*°(M, E) determines an element p € SC**(TF, ES) by
ﬁ(xv X7 57 0) = p(.%“, 5; U)'
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In addition, a section u of S, ® E determines the section 4 of Eg by setting (x, X) = u(z). Note that
UG, x) (21 — Z2, 2y, Z2) = a(z,exp,(Z2,0))uq(Z1, Z,).
Proposition 5.2. Suppose that u is a section of S,QF, andp,q € SC*>°(M,E). Then for all (z,X) € TF,
0° () (u)(x) = 0%(D)(@)(z, X),

and

6% (p)6°(q) (w)(x) = 6°(H)6”(@)(@)(, X).
Proof. First rewrite (we ignore the constant (27)~" P throughout) 6%(p)(u)(z) as

/ e_i«zl’Z”)’@e_i<Zz"’_Op(ac7 &, 0)a(z,exp,(Z2,0))a(z, exp,(Z1, Z,))
T My xT* My xT Fy xT*

s ulexp, (21, Z,)) dZdod,

x,exp, (21,2

where recall £ = (n,(). Now

0 (p) () (z, X) = /T e H(Z1.20)8) =4 22.9) (1 €, 0 )Ty x)(Z) dZdodE =

My XT* My XTFyXT*F,
/ e_i“zl’Z")’@e_“zz’”)p(x,E, o)a(x,exp,(Z2,0))a(x, exp,(Z1 + Z2, Z,))
TMyXT*MyxTFyxT*F,
7—a:expz(Zl+Zg,Zl,)u(esz(Zl + ZQ; ZV)) dZdO’d£
The first result then follows by making the change of coordinates Z7 — Z7 — Zs.
For the second, we use the formula obtained from the change of coordinates Z; — Z7 — Z5 to get

6°(9)6° (@) (@)(x, X) = / e~ A28 et C (g €, 0)a(w, expy (Z2, 0)) (@, expy (21, Z,))
TMyxT* My xTFyxT*F,
Tk o) 0@ (@) (', X) dZdode,
where (xlaX/) = (esz(ZhZV)aE,expz(Zl,Z,,)(X + Z3)). Now
6@ (@) (', X') = /e_“(yl’Y”)’ﬁ6‘i<y2"’/_4/>Q(x’,5’,0’)04(33’,expx/(Ym0))a($’,expx/(Y1,Yy))
TM, xT*M_  xTF_  xT*F,,
7;77}%%, (i U(expy (Y1,Y,)) dY do'de’.

Substituting this in the expression for %(p)8*(q)(@)(z, X) and comparing the result with 6% (p)6°(q)(u)(z)
immediately gives the second result. ]

Definition 5.3. A family p(t) € SC™*(M,E), t € R, is an asymptotic symbol if there are symbols py, of
grading m + ¢ — k and independent of t, so that the following asymptotic expansion holds as t — 0,

o0
t) ~ > thp.
k=0

The leading symbol of p(t) is py. There is an obvious extension of this definition to p(t) € SC™*(TF, Es)
Note that p(t) ~ > 7o t"p, means that given any N > 0,

%iﬁn(l)f ( &, 0,t) Ztkpk ) =0

in the space of symbols of grading m + ¢ — N — 1. That is, we write p(t) — ZIJLO thpr = 3" Py ky, Where
ki+ky=N+1, pg, k, € SCm—kut=ka (M E), and lim;_,o t_Npkhkz =0 in SC™ F1t—k2 (M, E). Tt does not
imply that > p  t*pi(z, €, o) converges.

We identify two asymptotic symbols p and ¢ which have the same asymptotic expansion, and write p ~ q.
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Note that if po € SC™¢(M, E) is any symbol, then p(t) = po is an asymptotic symbol. Similarly for
po € SC™(TF, Es). The following lemma is standard.

Lemma 5.4. Let pp, n, € SCmmrit=nz(MOE), ny,ny = 0,1,2,.... Then there is an asymptotic symbol
o0

p(t) € SC™ (M, E), for all m', ¢ > m,{, such that p(t) ~ Z 2 e

ni1+ns=0
Proof. This is a reasonably standard result, but it does require some care. In particular, choose a smooth
non-decreasing function ¢ on R with ¢(x) = 0 for z < 1, and p(z) = 1 for x > 2. Choose a decreasing
sequence €;, with limit 0. Set

p(x,6,0,t) = Z S (et + 1P+ [012)) Py s (2,6, ).

n=0 ni+nz2=n

For fixed &, o and t, this is actually a finite sum, so it converges.
Next we show that p(t) € SC™ ¢ (M, E), for all m’,¢' > m,{. So t is now fixed, but not z, ¢ or 0. Fix
multi-indices «, 8 and A. Then, since ¢ = 1 for |¢|? or |o|? sufficiently large,

118802020 (nyna (672 4 JE12 4 10 Prs s (2, 6.0) | S oy (L )™ 7101 4 o181 =

Crymz.o s A (LHEN™ 7114 o )72 PI L 4 ey (14 o)
As we identify two asymptotic symbols if they have the same asymptotic expansion, and since symbols which
are of uniformly fiberwise compact £, o support are in SC~°~°°(M, E), we may assume that p,, », = 0 on
the compact set where

/ ’ 1
Cn o o 1 m—m’ (| — > .
raanaa (L I (L o) 2
Then we have
(03 - tn mlfa _ mlfa _
|0golonp(x, &, 0,t)|| < Z;(lﬂﬂ) I+ o) 1P = e+ (g™ 1+ o)) I,
n=0

so p(t) € SC™E (M, E), for all m’, ¢’ > m, L.
Now p(t) Z Z t" Py s, Since if t < \/en/2, then p(e,(t 72+ €[>+ |o]?) =1 forn =0, ..., N, so

n=0 ni+ns=n
N

=N (p(x,{,a, t) — Z Z tnpnl,nz(ffvfag))

n=0 ni+nz2=n

[Z >0 (e, (472 4 € + [02)pa ma (2,6, 0)]

n=N+1 ni+nz=n

O

Note that SC™*(M, E) # ﬁm/,g/>mJgSC’ml7£l (M, E). A simple counterexample is given by the function
o2 1In(1 + ¢2) on R? (with coordinates (&, 0)), which is in SO for all £/ > 2, but is not in 2.

The notions of asymptotically zero and equivalence of families of operators (Definitions 3.4 and 3.5 of
[BIF90]) translate directly to our situation.

Recall that smoothing operators are operators with smooth C*°-bounded uniformly supported Schwartz
kernels. These are called uniform smoothing operators in Appendix B and the support condition fits with
Roe’s definition of locally compact operators [R03], see also [BR15]. Notice that smoothing operators are
sometimes defined in the literature as those operators which extend to bounded operators between any
Sobolev spaces, without condition on the support, so as to include more general Schwartz functional calculus
on elliptic operators. The reason we insist on uniform support is because we want them to furnish ideals in
our uniformly supported bifiltered pseudodifferential calculus.
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Definition 5.5. A family of smoothing operators P; on sections of S, @ E or Eg is asymptotically zero if
given any N >0, for all s, k,

limt V|| P|sx = O.

t—0

Two families of operators P;, Q¢ are equivalent, written P, ~ Qy, if their difference is asymptotically zero.

Here, ||P;||s,k is the norm of P, as an operator from the usual s Sobolev space associated to S, ® E or

Es to the usual k Sobolev space. Recall that our manifold, as well as all the bundles we use, has bounded
geometry, hence the Sobolev spaces are perfectly well defined on M and on the total space TF, see for
instance [Sh92].

Definition 5.6. Suppose that the family p(t) € SC°>°(M, E) is smooth in t. Fort > 0, the rescaling of
p(t), (denoted py, p(t):, or p(x,&, 0,t)), is defined as follows. It is the linear operator which, for p(t) €
Sm=kb(M,E)NC>®(T*M & T*F,7*(A\*v* @ End(E))), is given by

p($7 Ea a, t)f = tkp(l’, tf? t07 t)
Again, there is an obvious extension of this to SC°*°(TF, Es).

Definition 5.7. An asymptotic pseudodifferential operator (AVDO) is a family of operators Py on sections
of Sy, ® E so that there is an asymptotic symbol p(t) € SC°*>*°(M, E), with Py ~ 0%(p(t)¢).

If p(t) ~ > peotFpr, the leading symbol of Py is the symbol py.

Similarly for operators on ES.

We make no distinction between P, and its equivalence class.

Definition 5.8. Given an operator P on sections of S, @ E or Eg, its symbol S(P) is defined as follows.
Let (,X) € TF and (§,0) € T*(TF)(z,x) = T* My x T*F,, and u, x) € (ES)(xX (Sy @ E)y. Set

§(P)(.T,X,§,O’)(U(I’X)) — P((]}/,X/) — ez<eXp(w,X)($ ,X LQJ»&((@',X), (x/aX/))E,m/(u(a:,X))) |(:c’,X’):(:c,X)-

Lemma 5.9. If a family of smoothing operators P, on sections of S, @ E or ES satisfies P, ~ 0, then
§(Pt) ~ 0.

Proof. We do the proof for operators on sections of ES, as the proof for S, ® E is identical.
Suppose that P; ~ 0. Given u € (Es) (s, x), set

ﬂ(l‘/,X/) _ ei<exp(7an1,x)(ar:/,X/),(f,o))a((m,AX')7 (x’,X’))’Y;@./ (u)

Denote by u1,us, ... an orthonormal basis of (E’ )(z,x)- Then
lim t=V||¢(P)(z, X, &, 0)|| = hmt Nosup |[s(P)(x, X, € 0)(w)|| = limt™N sup ||P(@)(z, X)|| =
=0 llull=1 20 =t
1/2 1/2
lim ¢tV su [ (P:(u 2} = lim¢t " su [ (Pi(u éxX ] ,
0T it Z' 8 o =00 s Z' 8 !

where 2% is the Dirac delta section with value w; at (z,X). Because of the bounded geometry of our
situation, the —k Sobolev norm Héi;x || =& is uniformly bounded, provided k is sufficiently large. In addition,
the sections u, where ||u|| = 1, have ||a||op uniformly bounded. Then we have,

E 1/2 271/2
lim ¢~ N su |: P ’5$X < limt— N su [ ( p = 5z{X ) ) } o
=0 [l ||p1 (5 ‘ ~ 10 I Hp Z [P [0, [@l o] s l|—&

To estimate the norms of the derivatives of ¢(P;), we may proceed in a similar fashion, utilizing the
Schwartz kernel K; of P;. In particular,

lim £V |0R 0202 x5 (P) (@, X, £,0)|| = limt=™ sup [|0£0202 x Pu(@)(w, X)|| =
[lul|=1
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lim ¢t~V sup H@g‘@f@;‘x/Kt((x,X),(x’,X’))ﬂ(:c',X’)dX’dx’H =

=0 l|ul|=1

lmt N sup || [ 0p x Kil(x, X), (2, X"))(0g050) (', X )dX da|| =

=0 ||ul|=1

1/2
. -N A anf~ — 7 -N A anfB~ z, X\ |2 _
lim e sup (102 x P00, X)I| = Jime ™ sup | 2102 x Pi@g 0, 0 )]
lim ¢t~ sup [Z [(Pi(0805), 0 5$’X>|2} v
t—0 [Jul|=1 L e e X
As above, for large enough k, the Dirac delta sections 8} 62X have ||0; 6% ||} uniformly bounded, and
||8?6‘£ﬂ)\|0 is uniformly bounded. It follows immediately that

lim ¢~ N[0 0502 x<(P)(z, X, €, 0)|| = 0.
t—0 ’
O

The proof of the following lemma depends on Lemma 5.17 and Theorem 6.1, and so is deferred to the
appendix.

Lemma 5.10. If a family of symbols p(t) € SC=°°~°(TF, Es) and p(t) ~ 0, then P, = 0*(p(t);) ~ 0. The
same result holds for p(t) € SC~°~°(M, E).

By p(t) ~ 0 we mean that for all N, lim; ot Vp(t) = 0in SC~°~%(TF, Eg) Note that we are not
assuming that p(¢) is an asymptotic symbol.

We now translate some results from [BIF90], which are extensions of results in [G83], to our situation.
For the following, note that there are two lemmas in [BIF90] labeled 3.9. We are interested in the second
one on page 20. This lemma will be important for the proof of our main theorem.

Lemma 5.11 (Lemma 3.9, p. 20 of [BIF90]). Suppose that p(t) € SC™(TF,Es) is a bounded family of
symbols (i. e. the symbol estimates are independent of t). Then

~

[g(ea(pt))(an7§7a7 t)]t*1 ~ p(an7£aO'7 t)
Setting X = 0, gives the same result for p(t) € SC™'(M, E).

Note that we are not assuming that p is an asymptotic symbol. Also, note that what we have to prove is
that for all N, [¢(0%(ps))(z, X, &, 0,t)];—1 — p(x, X, &, 0,t) is of grading m + ¢ — N — 1, and that

limt_N([g(é\a(pt))(w7X’&th)]t*1 —p((L‘,X,f,O’,t)) = O>

t—0
as described above.
Remark 5.12. This lemma says that ¢ is just what we want for our symbol operator as it allows us to

recover (up to equivalence of symbols) the original symbol from its associated operator. In particular, if p(t)
is polynomial in & and o, then the proof below actually shows that for all t,

[§(0a(pt))(l',f,0'7 t)]t_l = p(xagvo-v t)

This is because for N large enough, the error term is zero. In addition, just as in the previous section, we
have that for any smooth differential operator D, 0%(¢(D)) = D. So we have that for differential operators
and polynomial symbols, 8¢ and s are inverses of each other.
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Proof. We may use the proof of [BIF90] mutatis mutandis. Some typos in that proof are given in the remark
immediately after this proof.

First note that we may assume without loss of generality that p has no form components. For, if p = w®p,
where p contains no form component, then it follows easily that g(é\”‘ (w®p) =we® §(§a (p)). A straight
forward computation gives (we suppress constants)

(0%(p) (@, X, & 0, )1 = <(6%(p)) (@, X, E/t, 0/t 1) =
/e—uz,(aa»a((% X), exp(y x)(2))?p(a, X, 1€ + €,15 + 0,1)dZd5dE.

Now apply Taylor’s formula to the variables EA and & in p to obtain the formula
tl(ep)| Gagh

pla X+ &G +0t) = > ]

[(a,8)|I<N

(0207p)(w, X, &, 0,1) +

N+1 viizass [ oans ~ .
3 'ﬁ‘ [NH1gags / (0202p) (x, X, tE + &, 515 + 0, 1)ds.
(@B)l=N+1 0

Just as in [BIF90], when we integrate with respect to E and o, all the terms in the first sum disappear, except
for the first one, namely p(x, X, €, 0,t), so we have that

[§(§a(pt))($7X,£,o’>]t71 = p(m7X7£70’t) + €&,

where the error term & is

S N+1 ~ o (! ~ N o
/e‘l<Z’(5’”)>a(($,X),exp(%X)(Z))Q Z o tN+1£a0/3/0 (Bgﬁgp)(x,X, st + &, sto + o, t)dsdZdodg.
l(a,B)|=N+1"""

If (a, B)] = N +1, then 8?851) has grading m+¢— N — 1, and we can finish the proof just as in [BIF90]. O

Remark 5.13. Typos in the proof of Lemma 3.9, p. 20 of [BIF90]. The exponentials have the wrong sign.
In the last line of (3.19), the d&,, should be dn,,. In the first line of (3.20), the sum is missing the factor nS,.
In the second line of (3.20), (ta)™ should be t1*In% , and the function r is missing the variable t. In (3.21),
0x,, should be 0% . In the first line of (3.21), the term ¢(m, X,y,) is missing. In (3.23), the middle line is
missing the term no, under the integral sign.

Lemmas 5.9 and 5.11 immediately give the following.
Corollary 5.14. Suppose that P, is an AU DO, with P, ~ 6 (p(t)e) or Py ~ 0%(p(t)). Thens(Pr)y—1 ~ p(t).

Proposition 5.15 (Lemma 3.6 of [BIF90]). Suppose that ¢ is a smooth function on T(TF') which is zero on
a neighborhood of the zero section. Assume further that for each (x,X), ¢ is supported in a neighborhood of

zero in T(TF) (. x) where exp(, x is a diffeomorphism. Given an asymptotic symbol p(t) € SC>>(T'F, ES),
and a section u of Eg, set
P, X) = 2n) "7 [ D i X, 0,00 D), L 2, 8D ) (2) 2,
T+ (TF)(J_“X) XT(TF)(‘L,X)
Then ﬁt 18 an asymptotically zero operator .
Similarly for p(t) € SC°*>°(M, E).
Proof. We may use the proof of [BIF90], with the following changes. The Schwartz kernel of ﬁt is given by
Kt((m7X)7 (xle/)) =

. —_ ’ ’ d
(2%)_”_”/T e~ HePG X (@ X P&y, X, €, 0, t)tqﬁ(exp(;l,x)(x’,X'))J( )T, dodé,

z
“(TF) (e, x) dvol
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where J is the Jacobian of the change in volume forms, and dvol is the volume form on TF. The kernel K;
is an element of C°°(TF x TF) which is supported in a bounded neighborhood of the diagonal and is zero
on a smaller neighborhood of the diagonal. As such, standard arguments for uniformly supported operators
on manifolds with bounded geometry show that it is infinitely smoothing, see for instance [Sh92].

To see that it is asymptotically zero, set Z = exp(_wlj X)(x’ ,X'), and note that

e — || Z|| AL e HACD ana AL, (p(r, X, 16, t0,1)) = PH(AL p) (@, X, 1€, 10,1,

where Ag o = — (3 82/855. + > 0%/90%). Then, using integration by parts repeatedly, we have
dz

/ e B (2, X, €, 0,000 (2) T ()T, dodé =
T*(TF) (2, x) vo
— —1 o dz —
25| @)1 Z|| e A ENAE ) (, X 16 0, ) ()T dode,
T*(TF)(z,x)
where k is as large as we please. To finish the proof, proceed just as in [BIF90]. |

We have immediately,

Corollary 5.16. Suppose p(t) € SC>>°(TF, Es) is an asymptotic symbol. Then the equivalence class of
the A VDO P, = ga(p(t)t) does not depend on the choice of a.

Similarly, if p(t) € SC°*>°(M, E) is an asymptotic symbol, the the equivalence classes of the AVDOs
0%(p(t):) and é\o‘(p(t)t) do not depend on the choice of .

Note that Proposition 5.15 actually implies more than this. It implies that in the definition of 6 or 5, we
may use different bump functions in the places where « occurs.
Let g : T(TF) @ T*(TF) — TF be the projection. The next technical result is essential to the proof of

our main result, Theorem 6.1.

Lemma 5.17 (Lemma 3.8 of [BIF90]). Suppose that r(t) € C*(T(TF) ® T*(TF), End(Es)), and that
for any multi-indices o, 8, and 0, there is a constant Co g5 > 0 (independent of t) with
1080500 x zr(x, X, Z,&,0,1) || < Cayps(1+[E)™ 11+ o)1,
with respect to a fixed atlas of normal coordinates.
Assume moreover that r has an asymptotic expansion r(t) ~ > 2, tFry.
For a section u of Eg, set

Ry(u)(z, X) = (2m)~ "7 / e PN (2, X, 7,8, 0,0)T(s,x)(Z) dZdodE.
T*(TF)(J,X)XT(TF)(m,X)
Then Ry is an AVDO, in particular Ry = 9~ (ry), where
Pz, X, & 00t) = (2m) "7 / e~ HEED) (1, X, Z,t€ + €,16 + 0, 1) dZdGdE,
T*(TF)(:C,X)XT(TF)(m,X)
and
~ sl s o
T‘(Z‘, X7 57 g, t) ~ Z Tma(zl,Zy)aﬁ aZ2ao’r($7 X? Za 57 ag, t) | Z=0-
a,B>0

Furthermore, the leading symbol of 7 is To(x, X, £, 0) = ro(x, X,0,€,0).

Proof. Again, we may use the proof of [BIF90] mutatis mutandis, with the following changes.
First note that the formula for p(m, &,,t) is missing the factor t/*!, and the definition of q(1m, &m, ., t)
should be

Q(m7§m,77m7t) = /€_i<Xmmm>r(ma€m7Xmat) dXp,.
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Equation (3.10) should be
Ri(s)(m) = /e_i<X"“”m>p(m s ) 8(Xom) dX i Ay

In the third line of (3.11), &, should be |{,,|~", where x is an even positive integer, and 0% should be

Am/Q where A is the Laplacian for X,,. In addition, the last £ in that line should be an X. In the fifth line,
the ﬁrst d — |B| should be |d — |B]|- Next, note that (3.11) is really two inequalities, one for |,,| > 1 and
another for |£,,| < 1. The first inequality is the one given, but K should be replaced by 2* K. The second is
proven by deleting the third and fourth lines of (3.11) and replacing KCy g by 2 KCy g. One then makes
the appropriate changes in (3.12), i.e

Pap(T(r) < 2K (pasalr) + pas(r))
Equation (3.13) should be

tled
P( i + s Xons )~ D (08, 1) (. m, X, )
a>0
whence comes the missing /%! in statement of Lemma 3.8 of [BIF90]. Note that O¢ r can be replaced by

Oy if we think of 7 as being a function of 7 instead of §. Then in (3.14), 1/a! should be replaced by t1*l/a!,
and 0g 1 should be replaced by 0y’ r. This gives

tlel N
p(m’nmat) ~ Z aX,,,anm (m’nvamatHXm:O’

aZO

O
Proposition 5.18. [Lemma 3.9, p. 19, [BIF90]] If P; is an AV DO, then its formal adjoint is also an AV DO.

Proof. Suppose that P; ~ 6%(p(t):), and that u and v are smooth compactly supported sections of S, ® E.
Then (ignoring the (27)~""P)

(P = [ [ 000, exp, (X))a(a,exp, (V)
TM1><T"MJC><TFL><T*FJL

(p(z, & 0,) T, (X)u(expx(X)),v(x»deaddedx.

T,exp,,

Set #' = exp,(X) and X’ = exp_,'(x). Since 7 (which is parallel translation along the geodesic exp, (tX))
is an isometry, and we may assume that « is symmetric, we have

a(, expy (X)) (p(x, & 0,1 T, o (xyulexp, (X)), v(x)) =
a2, exp (X)) (u(a’), Towp* (2, €, 0,t) Tor, Efixpzl(x,)v(expx,(X')» =
(W), Tor (06 0,0 T (o exps (XTI opolexp (X)) =

<u(x'), 7;,.7:'17* (I7 53 a, t)t rc/,fcvz’ (X/)>
On the support of o, we identify T'M,, with M and M with T M,., using exp. Then dXdx = J(z, X,2’, X')dz'd X',
where the Jacobian J is a smooth function with all of its derivatives bounded on the support of . Multiply-
ing by a bump function which is 1 on the support of «a (with respect to a fixed atlas of normal coordinates),
we may assume that J is zero off a neighborhood of the support of @. We will incorporate any future
Jacobians in J. Then

(Pyu,v) / / e HXE) =Yoo =() oz, exp, (V)T (@), Towp™ (2,€, 0, ) Tor 2V (X)) dY dod X' déda’.
TM, /><T*M XTFyXT*Fy

Next we make the change of coordinates from T*M, to T*M, using T, and the change of coordinates
from TF, xT*F, to TF,» x T*F,, using T. Note that this second 7 is parallel translation along the geodesic
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exp,, (tX) for the given bundles, so in general is not the same as the first 7 followed by projection. Thus we
have,

(Pou,v) // ¢ Tert ()T () =ilTo (V) Ta (=0 (3, exp. (V) T
TM s XT* My XTFy xT*F,

(w(@"), Towp™(2,&,0,6) To 2V (X)) dY dod X' déda’.
Note that Ty . (X) = —X'. Setting & = =T, 4/ (§), 0/ = To (0 — )+ ', and Y’ = T, ,+(Y"), this becomes

/ / )re”HX D =i =) o (5 exp, (V) T B(a, expy, (V7))
T

M, /XT*M g XTF,  xT*F,,
(w(@'), Towp*(2,€,0, 1) Tor 202 (X)) dY'do’ dX " dE' d’.
In addition, we have introduced the function 3(z’, exp,, (Y"'), which is a bump function which has value one
whenever a(x,exp,(Y)) # 0. We are assured that such a 3 exists because we can make the support of « as

close to the diagonal as we please. Because of Corollary 5.16, we may replace « in 7,/ by (.
Set

T(IEI,E,,O'/,X,,Y/,t) = [(_1)na(xvexpx( ))j’]?c x'P (13 £, 0, t) }t 1,

where z = exp,, (X'), X = —ET;,X’, Y = 7;;,(3/’), £E= —7;@,(5’), o= 7;;(0 - C’) - 71'TF7;T$1,(§’), and
wrp : TM — TF is the projection. Then

Pr(v)(a') = (2m)~"P / e HX N eI =)o ¢ ol XY ) B(a expy (YY) Ua (X)) dY'do’ d X' dE.
TM, XT*M_ s XTF_  xT*F_,

Using the fact that J = 0 off a neighborhood of the support of o and that p has an asymptotic expansion,
it follows immediately that r satisfies the conditions of Lemma 5.17 (where there is no X, and the role of Z
is played by (X', Y”")), and we are done. O

Recall that given symbols p,q € SC°>°(M, E), the symbol ag(p, q) is given by
aO(pv q)(x, 57 U) = € ~120.(9/0(6,0),0/0(¢"0 ))pO(-ra 57 U) A qO(Ia flv 0-/) ‘(5’,0”):(5,0)'
See Definition 4.5 for the definition of e_iQV(6/6(57A")78/‘9(5/=‘7/)).
A similar formula holds for p,q € SC*>°(TF, Es).

Definition 5.19. Suppose that P; is an AVDO with leading symbol py. Then Py is asymptotically elliptic if
the map q — ag(po, q) is invertible.

Note that if p € SC™!(M,E) and ¢ € SC™ ¥ (M,E) (respectively p € SC™(TF,Es) and q €
scmC(TF, Es)), then Theorem 6.1 below (which does not depend on Proposition 5.20) implies that the
symbol ag(p,-)~1(q) is an element of SC™ ~™¢'~4(M, E) (respectively SC™ ~m¢~{(TF, Es)). Tt follows
easily that we may use the proof of Theorem 3.1 in [BIF90], mutatis mutandis, to prove the following.

Proposition 5.20. If P; is an asymptotically elliptic operator, then there is an AVDO @Q; such that
Pt o Qt ~ I

6. THE MAIN THEOREM

In this section we prove our second main result, which is the extension of Theorem 4.6 to SC°**>° (M, E).
This theorem is originally due to Getzler and was extended by Block-Fox.

Theorem 6.1 (Theorem 3.5 of [G83], Lemma 3.10 of [BIF90]). Let p(t) and q(t) be asymptotic symbols in
SC*>*(M, E), with associated AVDOs P, = 0%(p(t);) and Qr = 0*(q(t):). Then

(1) PioQ; is an AVDO.
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(2) The leading symbol of P; o Q is ag(po,qo), where py and qo are the leading symbols of p and q. In
particular,

ao (PO» (JO)(% 57 J) = 67%QV(8/8(570)’8/8(5/70/))170 (l’, 57 0) A qO(xv 5/, JI) |(£’,0’)=(£,0) .
A similar statement holds for asymptotic symbols p(t),q(t) € SC>°(TF, ES)
Remark 6.2. It follows immediately that
ao(Po, qo) = Hm ¢(Py 0 Q)1
Remark 6.3. In Theorem 4.6, p is the leading symbol of P, = 0%(p;), that is po = p in that theorem.

Our proof follows that of [BIF90]. However, since our situation is more complicated, the proof is also
more complicated.

Proof. We will be working with P, = 9~ (pt) and Q; = éa(qt% and then we will apply Proposition 5.2 to
get the result. Essentially the same proof works for asymptotic symbols p(t),q(t) € SC°*°(TF, Es) For
simplicity, we will ignore the constants.

Let (z,X) € TF, and u be a section of Es. Then we have the following equation

6.4. P, oQi(u)(z,X) :/ e HEEN p(a, €, 0,1), al(2, X), (21, X1)) T
T*(TF) (2, x) XT(TF) (2 x)

( / e D gy e, 0,1); (w1, X), (22, X)) T by u(exp, x,) (V)Y dodi ) dZdods,
T

*(TF)(Il,Xl)XT(TF)(ZLXU
where (21, X1) = exp(, x) (%), and (22, X2) = exp(,, x,)(Y)-

We want to write this as

/ e~ VD (XN, 1) B((w, X), (2!, X)) T, pulexpig x) (V) dVdpda,
T*(TF) (e, x)XT(TF)(2,x)
where (2, X') = exp, x)(V), r(t) is an asymptotic symbol, and 3 is a bump function. Then we need
to compute the leading symbol of r(t). To do the first, we make several changes of variables. Again for
simplicity, the products of the various Jacobians associated with our changes of variables will be denoted
simply J. It is of course possible to keep track of the variables on which the various J depend, but this does
not clarify the computation. What is important here is to check that because of bounded geometry and the
fact that we can make the support of « as close to the diagonal as we please, all the derivatives of all the J
are uniformly bounded.

The map Ty 5, : TM,; — TM,, and its dual T, 5, : T* M, — T*M,,, which are parallel translations along
the geodesic t +— exp, (tZ, +1Z>,tZ,), are isometries. We extend these to all of T(T'F')(, x) and T*(TF)(, x)
as follows. Given W = (W1, W,,, W) € T(TF)(, x), set

7;@1 (W) = (7?67961 (Wl’ WV)? 0) + (07 7;,561 (07 WQ)) € T(TF)(xth)v

where (0,W2) and 7, 4, (0, Ws) are in TM = v @ T'F considered as the second two factors in T(T'F) =~
TF®v@®TF. Since Ty =1, Tz », is an isomorphism for z; sufficiently close to . We then have the dual
map

E,wl T*(TF)((E,X) — T*(TF)(II/’l’Xl)’

so by definition, 7 preserves the pairing of these bundles. Set V' =T} (Y), and (A, 1) = T, (k, 0). Then

r,T1

(V,(\, 1)) = (Y, (k,0)), and T, L (dYdodr) = JdVdud), so the right side of Equation 6.4 becomes

Z,T1

/ i) [ D a8 X), 05 ) (D) T, (1, Ty )0
T*(TF) (e, x)XT(TF) (2, x) /T*(TF) (2, x) XT(TF) (2,x)

(21, X1),exD(z, x,) (Toian (V) To,1.2To 2, (u(exp e x (02(V))) T dZdodgdV dpd.
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Here To12 = 7:1}17;1227;@2, and ¢z : T(TF)y,x) = T(TF)(s x) is
B2(V) = exph e XD gar ) (To (V) = (W, Wy, WW2),

where
(W1 + Wa, W,,) = exp; ' exp,, Towy (Vi + V2, Vo).
This is because T, 2, (V1, V), V2) = (Y1,Y,,Y2), s0 (Y1 +Y2,Y,) = Tp oy (Vi + V2, V,), and

Wo ==X + T, (Toy wa (X1 + T2, (0,V2))),

7—4:5,1 . . .
where 7;(2321 is the composition v @ TF 23" v @ TF 5 TF, and 7 is the projection.

Note that ¢z (V) depends on X in general, that ¢o = I, and we are only interested in ¢z (V) for

a((x,X),eXp(z,X)(Z)) 7é 0 and &((mhX1)7exp(w1,X1)(7;,rl(V))) 7& 0,

that is for Z and V small. We can control the size of the relevant Z and V by making the support of
« close to the diagonal. Thus, we may assume that ¢z is a diffeomorphism on a neighborhood of V' = 0.
According to [Gi&4], p. 25 bottom, qﬁgl(V) = gb}l(O) +Az vV, where Az v is a linear map which is invertible

~

in a neighborhood of V' = 0. For Z,Z € T(TF)(,,x), with Z close to zero, define the linear map Wz on
T(TF)(JJ,)() to be

WZ(Z) = (W,O, _W)’
where
. . -1 -
W = Z5— (7;(35)1 |TF(m)X)) Tz,21(Z2).

Note that in general this is not zero, since 7 5, is parallel translation in the bundle T'F, while 7;(,295)1 | 7 Flax)
is parallel translation in T'M followed by projection to TF. It will be zero if F is totally geodesic, but this
is quite rare. It is a straight forward computation to show that ¢,*(0) = —Z — WzZ, (solve ¢z (V) = 0
directly from the definition of ¢z, and use the fact that x5 = exp, (T2, (V1 +V2,V,)) = z), s0

07 (V) = ~Z — WzZ + AzyV = —(1 +W3)Z + AgzyV.

We note for later use, that if Z =0, then x; = x, and so Wy = 0.
Make the change of variables V' — qSEl(V) to get

/€7i<¢}1(\/)1()\,#)>/67i<Z,(§,U)>p(x7§,g7t)ta((x7X)7eXp(x7X)(Z))’];jw11 <Q($157;,w1()\7ﬂ)at)t)

a((w1, X1),exp(, x1) (Tesas (07 (V) To,1,2 Ty (w(exp i, x) (V) T dZdod&dV dpd.
Set
ale, X, Z,V) = a((z, X),exp(, x)(2)a((x1, X1), XD (4, x,) (Tazr (07 (V))))-

Choose a bump function 8 on TF x T'F which is supported in a neighborhood of the diagonal so that
B((z, X),exp(,, x)(V)) = 1 whenever & # 0. We are assured that such a 3 exists by choosing the support of

« sufficiently close to the diagonal. Replacing qﬁgl(V) by —(I1+Wz)Z + Az vV and making the change of
variables (A, p) — [A}}V]*(A,,u) gives

/e—i(V,()\,/L»,r(m’ Xa Vva )‘a 1y t)t ﬂ((.’t, X)? eXp(m,X)(V)),]—szlg (u(exp(w,X)(V))dVdud)\7
where
r(a, X, V, A iy t), = / AW Z AL ) o) o= HZEN) (. € 7, 1),

a2, X, 2, V)T, 4 (0, To [AZL T O 10),0)4) Tor 2 T dZdods, =
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/ ¢~ HZAER) W) AL O (g € 5 1),
e, X, Z, V)T, (q(xl, Toer [AZ3 15 (A ), t)t)TO,L2 JdZdode.
Next make the change of variables (¢,0) — (§,0) + (I +WZ)*[A‘_,71Z]*()\, ) to get

T(:L'7 X7 V; /\a 12 t)t = / 67i<Z’(£’U)>p(x7 (57 J) + (I +WZ)* [A\_/}Z}*(Aa :U‘)7 t)t

a(z, X, 2, V)T, ., (q(xl, Toe [AZ ] (N 1), t)t)To,l,z JdZdodé.

We now follow [T80], the proof of Theorem 3.2, to show that r satisfies the hypotheses of Lemma 5.17,
(with Z replaced by V in the lemma) so it determines a symbol 7(¢) with P, o Q; = 0°(7(t);). We give a
brief outline, and leave the details to the reader, of how to obtain an estimate of the form

103070, x.vyr(x, X, VoA ) || < Caps(L4 A1 1+ |u) 17,

as in Lemma 5.17. First note that the derivatives with respect to z, X, and V of a(z, X, Z,V), and J
are uniformly bounded, so we may dispense with them. We may assume that 0 < ¢ < 1, since we are only
interested in t in that interval. Next note the crucial facts that ¢g = I and W, = 0, which imply that
[Aa’%/]* =TI and I4+W, = 1. In addition, 7, , = I. So, by making the support of o close to the diagonal, we
can make [Aglv]* as close to I as we please and all its derivatives uniformly bounded. Similar remarks apply

to 1+Wz, Tozy, Toa s and To1,2. So, we may assume that [Ag)lv]*,l + Wz, T, T, o, and To 12 are the

»yT1? »T17
identity when computing estimates. Thus we may assume that r(¢); has the form

T(l’,X,V,)\,,th)t = /6_i<Z)(£)g)>a(Z)p(xa£+)‘70+ﬂat)t q(.fl,)\,/l,t)tdZdO'dé- =

/ 67i<Z’(5’”)>62(Z)p(x, t& +tA\ to + tu, t)q(xy, tA, tu, t)dZdodE.

Here we have written a(Z) for a(z, X, Z,V).

The astute reader will note that this equation is incorrect, unless both p and g have no form components.
However, since we are only interested in ¢ for ¢ € [0,1], we may replace the missing terms by 1, and
no harm is done to our estimates. More precisely, if either has form components, then the expression
after the equals sign is missing terms of the form ¢ to a positive power. We need to find estimates on
r = [rs-1 and its derivatives, which (because we are using Clifford multiplication and not differential
form multiplication) may also be missing terms of the form ¢ to a positive power. This is due to forms
which would disappear under form multiplication, but do not under Clifford multiplication. For example,
[dxy - dz)y-1 = [—t2||dz||*]-1 = —t?||dz||?, while [dz; A dxy];—1 = [0];-1 = 0. So, for t € [0,1] we can easily
estimate the extra terms.

Now 7 = [r¢];-1, so we have finally that

r(z, X, VA p,t) = / e AN Z)p(@, t€ + N to + pt)q(z1, A, 1) dZdode.

The derivatives with respect to  of p are uniformly bounded, so we may ignore them in the computation.
So now consider 8?857“(1;, X, V, A\, i, t), which is a finite sum of terms which are constants times terms of the
form

/ e P ENG(Z)00 00 p(, t + N to + 1, 1)052 002 q(wr, N, pu, t)dZdodE

where the «; add up to «, and the 3; add up to 8. In what follows, we will again ignore constants. Note
that, up to a constant, e=“%&o) = (1 + |(£,0)]?) V(1 + Az)N (e #%(&)) where N is an integer to be
specified soon. Thus the above equals

/(1 + (& 0)H™N [(1 + Ag)Ne #4 (&) a(Z)ai‘lﬁﬁlp(x, tE+ M\ to+p, t)8§‘2852q(x1, A\, )dZdodé,
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and integration by parts gives something of the form
/ (14 0) ) Ne## &N [(1 + AZ)Na(Z)} O30 pla, 1 + A, to + p, £)05° 0 (w1, A, p, t)dZdodé.

Note that we are integrating Z over compact sets whose diameters and volumes are uniformly bounded,
namely where a(Z) = a(z, X, Z,V) # 0, and we are integrating a uniformly bounded function e~#(%(£:9)) (14
Az)Na(Z). Suppose that p € SC™(M,E) and ¢ € SC™* (M, E). Then the integral is bounded by a
multiple of

/(1 + (6 )TN (A [t + AN+ [to + p) I 4 A1 (ul)” 1P dodg.

Now Peetre’s inequality gives that
(L[t + Aol < o fel)m i@+ i,
and similarly (14 [to + p)c=151 < C(1 + |to|) =111 4 |u])?~ 18], Thus the integral is bounded by

(L4 A1l )1 /(1 + 1€, 0) %) N (L + eIl (1 Jto]) 1 dode.

If we choose N large enough, then the integral converges, so we have that ||8§‘858?I,X’V)r(m, X, V,\ 0,t)]|
is bounded by a multiple of

(L W)™ 10 4 ]+

as required.
To determine the asymptotic expansion, we proceed as follows. By Lemma 5.11, 7(t) ~ <(0%(ps) o

6~ (¢¢))¢-1, so we may work with g(é“ (pt) o 6~ (¢¢)). In particular we wish to invoke the results of Widom,
(W80, W78]. Let (Z1,Z,,Z2) € T(TF)(,,x), and consider the local diffeomorphism

XDy, x) (21, 2, Z2) = (exp,(Z1,20): T oxp, (21,2,) (X + Z2)).
Let P be an operator on sections of E& (x,X)€TF, (n,¢,0) € T*(TF)(4,x), and u(y x) € (ES)(m,X)~ Set
E(P)(xv X,n,¢, U)(u(m,X)) =

P((a;‘/,X/) . el‘('gﬁ)(;{x)(w/,X/)7(177(,a))a((x,X)7 ($/7X/))7; 2 (U(z,X))) ‘(z’,X’):(z,X)'

It is immediate that
§(P)(.’£, Xa77> Ca U) = g(P)(anﬂ%Ca 0 — C)

Lemma 6.5. Let 7 : A — M be a vector bundle with connection V4 over a manifold M with connection
VM. Then for Y € A with 7(Y) =z, and (X,Z) € TAy ~TM, & A, the path ¥(t) = Ty exp, (1) (Y +1Z)
is a geodesic in A for the connection V = m*VM @ n*V4.

Proof. Set o(t) = exp,(tX), and denote the derivatives of v and o by ¥ and ¢. Then
) = (0(t), Teo)(2))

is the pull back of a section of TM @ A, also denoted (0(t), T;,0+)(Z)). In addition, m.(7(t)) = o(t), since
(0, 72,0t)(Z)) is tangent to the fibers of A — M. Thus

Vip 1) = (w*vM@w*vA)W.(t)w*(d(t),7;,0@(2)) -

(VM@VA)m(Ay(t))(d(t%E,a(t)(Z)) = (V%) d(t),Vf(t)E,a(w(Z)) = (070)7

as required. 0
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Thus exp is the usual exponential for the manifold TF for the connection which is the pull back of the
Levi-Civita connection on TM to ©*(T'M) direct sum with the pull back to 7*(TF') of the connection on
TF induced from the Levi-Civita connection on TM. It follows that the function (%&{X)(x/, X", (n,¢,0))
satisfies Proposition 2.1 of [W80], see [R88], locally. In addition, <(P) is the usual symbol associated to this
connection for the operator P. Thus we may combine Widom’s results with the argument in [BIF90], pp.
22-23, to get that there are differential operators @, (which decrease the grading by n, and which do not
differentiate in the ¢ variable) so that for p(t) and ¢(t) asymptotic symbols in SC°°°(TF, Es),

~

S0 (pe) 0 0%(qr)) ~ Y t"Gn(p,@)s-
n=0
Thus we have
S(0°(pe) 0 0%(q)) (z, X, 1, C,0) = S(0°(pe) 0 0%(q1))(w, X, 1, (0 =€) ~

D an(p@)e(x, Xon, (o =C) = Y "an(p, q)e(w, X, 0).
n=0 n=0

where the a,, are also differential operators which decrease the grading by n, and do not differentiate in the
t variable. For asymptotic symbols p(t) and ¢(t) in SC**°(M, E) we have

poq = s(0°(p) 0 0°(q))i 1 = @B @)ir ~ Y t"aFd) = 3 "an(p,q).
n=0

n=0

The a,, acting on elements in SC>*°(M, E) are determined by how they act on symbols which are polynomial
in ¢, 1, and o, so they must be the a, of Theorem 4.6. Finally we have

(o] o0 (o]
poqg ~ Y than(p,q) ~ > tan(tpetar) = D " au(pr,qr),
n=0 n,k,k’=0 n,k,k’'=0
giving the asymptotic expansion for p o ¢, and identifying its leading symbol as aq(po, qo)- |

In the case of a Riemannian foliation, formula (2) in Theorem 6.1 simplifies, just as the formula in Theorem
4.6 does, and we get:

Corollary 6.6. Suppose F' is a Riemannian foliation, and write p and q as functions of x,n,(,0, and t.
Then, under the assumptions of Theorem 6.1,

$9.(8/0m,8/0n")

aO(panO)(gjvThCaU? t) = e pO(Ian7C7av t) /\qO(I7'I7,,§,0', t) |7]/:"7'

APPENDIX A. PROOF OF LEMMA 5.10

We now give the proof of
Lemma 5.10 If a family of symbols p(t) € SC~°~>°(TF, Eg) and p(t) ~ 0, then P, = @\O‘(p(t)t) ~ 0. The
same result holds for p(t) € SC~°~°(M, E).

Recall that p(t) ~ 0 means that for all N, lim_,o ¢~ Vp(t) = 0in SC~>~(TF, Es), and note that p(t)
is not assumed to be an asymptotic symbol.

Proof. First assume that the (z, X) support of the symbol is a compact subset of a cube "™ C T'F. The
operator norm || P00 is bounded by the Hilbert-Schmidt norm of P;, which in turn coincides with the L2
norm over I"*tP x R"*? C T*(TF) of the Schwartz kernel K; of P;. Now, K is smooth and is given, when
the bundle is trivialized, by

Ki((z,X), (2, X")) = a((z,X), (2, X)) / e @=a" X=XDE) (1, X, €, 0, ) dEdo.

Rn+p
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The norm of a((z, X), (', X")) is uniformly bounded, so we will ignore it. Using Plancherel, that is the fact
that the Fourier transform is an isometry on L2, we get

/ 1K (2, X), (2, X'))|Pde’d X = / p(e, X, €, 0, )s] 2 dedo.
Rn+p Rn+p

Thus modulo constants, we get
P[50 < / lp(z, X, €, 0,1)]|* dédodzd X.
Jn+p xRn+p

Let N > 0 be given, and choose N > N + (n + p)/2. Recall that we are assuming that p(t) €
SC~°=°(TF, Es) and p(t) ~ 0. So in particular, p(t) € SC~™ P(TF, Es) and

N _
}gr(l)t p(t) = 0
in SC~™ P(TF, Es) Thus for each t, there is a constant C; so that
NV p(z, X, € o, t)]| < Ce(1+ 1€)AL+ o) 77,

and C; — 0 as t — 0. So, for ¢ small enough, ||p(z, X, &, 0,t):|] < tﬁ(l + &))" (1 + |to|)~P. Thus, modulo
constants,

1/2
NP < e[ e X gt dsdodedx] <

S e ol dedo] T = S [ e ragao]
Rn+tp

Rn+p
by making the change of coordinates (¢,0) — (§/t,0/t). This last goes to zero as t — 0.

To extend to the case where the (z, X') support is not necessarily compact, we note that the estimates on
p(t); are uniform on T'F, and since the geometry of T'F is bounded, we may assume that we have a countable
locally finite cover of TF by cubes I"*P whose diameters and volumes are uniformly bounded. Given any L?
section u of ES, we may write it as a countable sum of L? sections, whose supports are pairwise disjoint, each
being contained in a different cube. The result for ||P;||o,0 then follows from standard techniques. Indeed,
using again the bounded geometry assumption, there is a uniform upper bound on the local norms, and
[|P:|lo,0 can then be estimated by the supremum of these local norms.
ok = ||[(1+V*V)*/2P,(14V*V)~%/2||g 5. The operators #%(14|¢|2+|o|?) and 1+V*V
are both second order (uniformly) elliptic differential operators on E& so we may also use the equivalent
norm

Next consider || P

1Pl = 6% (L + €7 + o)) P (1 + [€]* + o) =/ [o0,0-
Now (PO*((L + [€[* + |o|?)7*/2) = 6%(p)0*((L + [¢]* + |o]?)~*/2), and if we set ¢~*(2, X, &,0,¢) = (1 +
(€12 + |0 /t[2) /2, we have
PO (1 + [P + o) 77) = 6% (p)0" (a;*).
As in the proof of Theorem 6.1, we may assume that [Ag’lv]*, I+Wgz, Tew,, T,k and To 12 are the identity

»T1)?
when computing estimates. Note that (V) actually depends on Z, as do other terms we are ignoring, so

we write them as a(V, Z). Set
r(z,X,Z.¢0,t) = / e "WV, Z)p(a, X, 6 + tA to + tp, 1) (1+ [E]% + |o|?) >/ 2dVdAdy,
T*(TF)(I,X>><T(TF)(ZYX>
and
Pz, X, & 0,t) = / e U &Ny (5, X, Z 1€ + tE,15 + to, t) dZdodE =
T

(TF) (2, x)XT(TF) (2, x)

e~ HZED) =iV GV, Z)p(i, X, AE+HE+EN, 16 +to+tp, t)(1+|E+EPP+[6+0[2)~*/2dV drdpdZd dE.
, Z2)p(, X, tE+t5+tA, H, §+¢€ iz §
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By Lemma 5.17 and the proof of Theorem 6.1, and modulo constants,
6% ()8 (a7) = (7 (t).)-
Recall that, thanks to the bounded geometry assumption, the support of & is contained in a uniform ball
bundle over the total manifold TF and the Fourier transform FT((V,Z) — a((z,X);(V, Z)) is of Schwartz

class uniformly in the (z, X) variables, i.e. the Schwartz semi-norms are uniformly bounded in the (x, X)
variables. Now

@, X6 0,0 = FTT[FT(@(V, 2))(€5, A 0)p(e, X, 6+ 1§ + 1A, 15 + to + by 1)

1+ €+ € +15 +a[*)7*/2|(0,0),

so, 7(t); has the same properties as p(t);. Namely, 7(t); is of Schwartz class uniformly on each fiber in the
sense described above, and for all N > 0, there is C; € R, so that lim;_,o Cy = 0, and

N, X6 0, )| < Gl + ) I+ to) TP+ g + o)

To see this, note that for any N and any (m,{) € Z2, there exists C; = Cy(m, £, ]V) which goes to zero as
t — 0, so that

t’ﬁHp(o:,X,er EAJr Ao + 0+ n, o, t)t|| < C’t(l + |t§| + |tg| + |t)\|)m(1 + |to| + |t8| + |tu|)e.
Applying Peetre’s inequality gives
(1 + [t€] + €] + [EAD™ (1 + [to] + [t7] + [tu])* < (1 + [E€] + [EAD™ (1 + [t8] + |tu)) (1 + [tE])™ (1 + |to])",
and
L+ [+ el +16] + o)™ < A +el+]o) (L + gl + [a]).

Set ¢ := FT(Q), which is a rapidly decaying function. Then using the estimate of 1 + r? by (1 + r)? for
r > 0, we have

VR, X 6 o, tl] < Ci(L+ )™ (L Jto]) (1 + JE] + o)~
(€T N 1) (L+ (€] + AN (1 + [£5] + []) V(1 + [E] + [5])!*| dEdFdd .
For |t| < 1, we deduce that
£V |[F(, X, € 0yl < Cull+ )™ (1 + [to) (1 + €] + o))~
JAETN WU+ IE + N+ 161 + ul) "4 dEdzd A
Since ¢ is rapidly decaying, the integral is a finite constant, and replacing (m, £) by (—n —|s|,—p —|s|) gives
the estimate.

To get the estimate for t=V[|0%(7})||o,0, proceed as follows. Let N > 0 be given, and choose N >
N + (n+ p)/2. Then for small ¢, as above and modulo constants,

1/2
VI Elloo < ¢ [ 7 X6 o0l Pdodeds] <
N-N —2n—2|s| —2p—2s] 2 2\ —s 1/2
NN )72 [to) 2 (L4 (g + Jof?) T dodgda) <
N-N 2n—2 2p—2 2 2 2 1/2
SN [k 10D 2 2RI frol) 2 (1 g + o) 2dodgda] <
. 1/2
SN[ [ (el (L ) A e+ o) o] <

1/2
SN [ (U4 )21+ o) 2 A (0 e+ )1 2

IN
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751V+(\sI—S)/Z—(N+(n+p)/2) {/(1 + |€D—2n—2|8\(1 + |0D—2p—2\s|(1 + |§|2 + |a\2)(|s‘_3)/2dad§ 1/2’

which goes to zero as t — 0.
Next, do the same analysis on 8%((1 + |¢[2 + [o]2)*/2)8*(7(t),), which yields a symbol denoted @(t); so
that R R R
0 (g MB(7) = 60,
and w(t), also has the same properties as 7 above, mutatis mutandis. As in the ||P;||o,0 case, we first assume
that the (z, X) support of the symbol @ is a compact subset of a cube I"™ C TF. Then we get, modulo
constants,

@2, < / [@(e, X, &, 0,0),|? dedodzdX,
Intp xRn+p

and we may proceed as in the ||P|] o case to finish the proof. O

APPENDIX B. BIFILTERED CALCULUS ON COMPLETE FOLIATIONS

Suppose that u € C°(RP x R? = R",C%), and denote its Fourier transform by u. For all s,k € R, the
Sobolev s, k norm of u is defined by:

e = [ lulem PO [P )L ) s,
SERP,nERY

Definition B.1. [GU90, K97] The space H**(R™, RP,C®) is the completion of C°(R™, C*) under the norm
|-lls.k- A similar definition works for any open subsets U C RP and V' C R yielding the space H**(U, V,C?).

Denote by M,(C) the a by a complex matrices.

Definition B.2. An element k(z,z,y,0,5,n) € C®°(IP x IP x 17 xRP x RP x R?, M,(C)) belongs to the class
SmE(IP xR™, RP, M, (C)), (withn = p+q), if for any multi-indices o, 3, and ~y, there is a constant Cp g > 0
so that

(1) 182,0207 , k(2,2 y,0,6,0)|| < Capy(L+ ||+ [p)™ 1oL + o)7L

2,T,Y

Such a k defines an operator A : C°(I",C%) — C°°(I",C*) by the formula
(2) Au(z,y) = (271')72”7‘1/ei[(zlefz)ﬁ(y*y/)’ﬁw]k(z,x,y, a,s,mu(x’,y )dzdx'dy' dsdndo.
The distributional Schwartz kernel of A is thus the oscillating integral
Ka(x,y;2',y) = (27r)_2p_q/ei[(’”_’”/_z)”(y_y/)”"’w}k(z,x,y,a,g,n)dzdgdndo.

If this Schwartz kernel is uniformly supported in I" x I", we write A € U"¢(I",I?,C%).

Proposition B.3. [K97] Any operator A € U™*(1",1?,C?) defines, for any s and k, a continuous mapping
A:HSF(I 1P, CY) — HS ™41 TP, CY),
In particular, if m <0 and £ < 0 then A extends to an L?-bounded operator.

The proof is classical, see Theorem 3.3 in [GU90] and [K97].

We now extend the previous definitions and properties to bounded geometry foliations. Let (M, F) be
a smooth foliated Riemannian manifold. We thus assume that the manifold M has C**° bounded geometry
and so is complete, and that all the leaves satisfy the same bounded geometry assumption. We say in this
case that the foliation has (C'*°-)bounded geometry. All C vector bundles £ over M are assumed to also
have C'°°-bounded geometry. In this case, we may choose a C'°°-bounded Hermitian structure and consider
the space L2(M, &) of L%-sections of £. In fact, the Sobolev spaces associated with &€ are also well defined,
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see for instance [Sh92]. We review below the bigraded Sobolev spaces for our complete foliation. When M
is compact, we recover the usual bigraded Sobolev spaces and the bifiltered calculus as defined in [K97].

Let (U;,T;)icr be a good open cover of the foliation (M, F) with finite multiplicity and such that U; ~
R?P x T; and T; ~ R? so that U; ~ RP x R?. Using a classical lemma due to Gromov [G81], it is easy
to check that such open cover always exists. Moreover, we may assume that the open sets U; are metric
balls which are diffeomorphic images of the local exponential maps and such that any plaque in any U; is
the diffeomorphic image of the leafwise exponential map. Let {¢;} be a C*°-bounded partition of unity
subordinate to the cover {U;} of M [Sh92]. For u € C°(M,E), and using the local trivializations of € over
the U;, we define its s, kK norm as

lallsge = > ldi - ulls,
1

where on the right we are thinking of the product ¢; -u as an element in C°(R™, C*) using the trivializations,
and the norm || - ||s  is pulled back from the norm of H**(R" RP,C%).

Definition B.4. The bigraded Sobolev space H* (M, F; ) is the completion of C(M,E) under the norm
I Nl

Classical arguments show that although the norms depend on the choices, the bigraded Sobolev spaces
H**(M, F;€) do not. Notice that the holonomy groupoid (which is assumed to be Hausdorff in the present
paper) is also a foliated manifold of bounded geometry and thus admits the covers and partitions of unity
as above which fit with the description given in [C79]. Let V ~ I x I? be a distinguished foliation chart
for F. Then the restriction €|y >~ V x C* Let V x, V' ~ 1" x1? be a chart for the holonomy groupoid G
corresponding to v € g&/ with V' a distinguished chart with the same properties. Using these charts and
trivializations, any element Ay € U™(I" 17, C%), defines an operator

(3) A:CX(V,E) — C2(V5E).
Such operator is called an elementary operator of class (m, ¢).

Definition B.5. A linear map A : C(M;E) — C°(M; E) with finite propagation is a pseudodifferential
operator of class (m,£) if it is an elementary operator in all local charts V,V' as above (with C*°-bounded
coefficients with bounds independent of the chosen local charts).

The finite propagation assumption is defined using the geodesic distance and the completeness, but we
could as well assume that A is uniformly supported in the sense of [NWX99] without reference to the geodesic
distance. Then the operator A sends compactly supported smooth sections to compactly supported smooth
sections. A uniform smoothing operator will be an operator with smooth Schwartz kernel k& which has finite
propagation and such that k is C*°-bounded. This latter property means that we can estimate the derivatives
of k in local coordinates by uniform bounds over M x M. Such operator induces a bounded operator between
any usual Sobolev spaces of the bounded-geometry manifold M as defined in [Sh92]. The space (obviously a
x-algebra) of uniform smoothing operators is denoted by U~>°(M, ). An easy partition of unity argument
in the sense described above gives the following standard lemma for all bounded geometry foliations.

Lemma B.6. [K97] A uniform smoothing operator T induces, for any s,k,s',k’, a bounded operator
T :H*(M,E) — H ¥ (M, €).

Denote by W"*(M, F; £) the space of operators of the form T = A+ R where A is a uniformly supported
pseudodifferential operator of type (m,f¢) and R € ¥~°°(M,€) is a uniform smoothing operator. Notice
that if A € U™¢(M,F;€) then the formal adjoint A* also belongs to ¥™*(M, F;E). Moeover, if B €
g’ (M, F;E), then Ao B € pmtm’ e+t (M, F;&). The proof in the compact case given in [K97] extends
again to our setting. Indeed, by the first appendix in [Sh92] we know that for any R € ¥~°°(M, ) and any
A e UM, F; ), the composite operators Ao R and Ro A are uniform smoothing operators, hence belong
to U=°(M,E). Therefore, we only need to check the same properties for locally elementary operators which
are uniformly supported. Using a locally finite partition of unity of M as described above, this is reduced to
considering an elementary operator A from sections over V to sections over V'’ as above. But then we apply
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the techniques developped in [GU90][Proposition 1.39]. Notice in addition that composition of compactly
supported operators is compactly supported and adjoint of compactly supported is compactly supported.
We can now state:

Proposition B.7. [Sh92] Any operator A € W™ (M, F;E) defines, for any s and k, a continuous mapping
A :HYM (M, F; ) — H ™M, F; £)),
In particular, if m <0 and ¢ < 0 then A extends to an L?-bounded operator.

Since any R € U~°(M, &) induces a bounded operator between any bigraded Sobolev spaces, this state-
ment is again local by using a partition of unity argument in the sense of [Sh92].
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