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ABSTRACT. Let f: M — R be an analytic proper function defined in a
neighbourhood of a closed “regular” (for instance semi-analytic or sub-
analytic) set P C f~!(y). We show that the set of non-trivial trajectories
of the equation @ = V f(z) attracted by P has the same Cech—Alexander
cohomology groups as Q N {f < y}, where 2 is an appropriately choosen
neighbourhood of P. There are also given necessary conditions for existence
of a trajectory joining two closed “regular” subsets of M.

Let f: M — R be a function of class C' on a riemannian manifold M. We
can associate with f the gradient vector field Vf on M. For any subset P C M
one may ask what is the topology of the family of non-trivial trajectories of V f
that tend to P.

In the case where P is an isolated invariant set, one may apply the result
obtained by R. Churchill [2] who used the Conley index [3] so as to describe the
Cech-Alexander cohomologies of that family. Since the Conley index is defined
only for isolated invariant sets, one cannot apply Churchill’s results if P is not
isolated in the set of critical points of f.
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168 A. NOWEL 7. SZAFRANIEC

In this paper we propose a different approach to the problem, which may be
applied in the case where M is an analytic manifold, f is an analytic proper func-
tion and P is a compact “regular” (for instance semi-analytic or sub-analytic)
subset of f~1(y) for some critical value y.

There exists such open 2 D P, that for any open T" O P there is an open
Q' D P such that Q' C T and the inclusion Q' N{f <y} C QN{f < y} is
a homotopy equivalence.

The main result of the paper (Theorem 2.25) says that the Cech-Alexander
cohomology groups of the family of non-trivial trajectories tending to P are
isomorphic to the cohomologies of Q@ N {f < y}. In the case where P is a point
this result has been already presented in [17].

We shall also give necessary conditions for existence of a trajectory joining
two subsets P; C f~'(y1) and P, C f~'(y2) in the case where the interval
(y1,y2) consists of regular values of f.

The proof requires advanced techniques of analytic geometry. The main tool
is the Lojasiewicz inequality. In order to get result for a large class of “regular”
subsets of M, in Section 1 we recall the notion of an analytic-geometric category,
which was introduced by L. van den Dries and C. Miller [6]. (Semi-analytic and
sub-analytic sets belong to any analytic-geometric category.)

In Section 2 we prove basic technical facts. Section 3 is devoted to the proof
of the main Theorem 2.25. In Section 4 we give necessary conditions for existence
of a trajectory joining P; and Ps.

References [1], [4], [5], [7], [9]-[11], [13], [15], [16], [18]-[20] present some
important results on geometric and topological properties of gradient vector
fields.

1. Analytic—geometric categories

An analytic—geometric category is an extension of the category of sub-analy-
tic sets which has these sets among its object. The notion of analytic—geometric
category has been introduced by L. van den Dries and C. Miller [6]. In this
section we present some of their results. In exposition and notation we follow
closely [6].

Throughout this paper, each manifold is assumed to be Haussdorff, with a
countable basis for its topology and of the same (finite) dimension at all of its
points. Also, “manifold” will mean “real analytic manifold” unless otherwise
specified.

DEFINITION 1.1. We say that an analytic—geometric category C is given if
each manifold M is equipped with a collection C(M) of subsets of M such that
the following conditions are satisfied for all manifolds M and N.

(AG1) C(M) is a boolean algebra of subsets of M, with M € C(M).
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(AG2) If Ae C(M), then A xR € C(M x R).

(AG3) If f: M — N is a proper analytic map and A € C(M) then f(A) € C(N).

(AG4) If A C M and (U;)icr is an open covering of M, then A € C(M) if and
only if ANU; € C(U;) for all i € I.

(AG5) Every bounded set in C(R) has finite boundary.

DEFINITION 1.2. If A € C(M), B € C(N) then a continuous map f: A — B
is called a C-map if its graph belongs to C(M x N).

Below we list some basic properties of a fixed analytic—geometric category C.
Let M, N be manifolds, and let A € C(M), B € C(N).

(A1) All sub-analytic subsets of a manifold are C-sets in that manifold.

(A2) Every analytic map f: M — N is a C-map.

(A3) Given an open covering (U;);e; of M, a map f: A — N is a C-map if
and only if each restriction f|y,na:U; N A — N is a C-map.

(A4) Ax B € C(M x N), and the projections A x B— Aand Ax B — B
are C-maps.

(A5) If f: A — N is a proper C-map and X C A is a C-set, then f(X) € C(N).

(A6) If Ais closed in M and f: A — N is a C-map, then f~(B) € C(M).

(A7) If By,..., By are C-sets (in possibly different manifolds), then a map

f=U1, fu):A— By x...x By

is a C-map if and only if each f;: A — B; is a C-map.
(A8) If f,g: A — R are C-maps, then f +g, f-g are C-maps. If g #0 on A
then f/g is a C-map.
(A9) If Ais a C! submanifold of M and f: A — R is a C-map of class C! then
df:TA— TR, where T A denotes the tangent bundle, is a C-map.
(A10) There exists a locally finite Whithey stratification S C C(M) with con-
nected, relatively compact strata such that A = (Jy.s X. Moreover,
cl(A), int(A), fr(4) =cl(A) \ A € C(M), and dimfr(A4) < dim A.
(A11) If 2 € fr(A), then there is a C-map v:[0,1) — M of class C* such that
v((0,1)) € A and v(0) = z.
(A12) Assume that A is closed. Let f: A — N be a proper C-map and Fp; C
C(M), Fn C C(N) belocally finite families. Then there is a locally finite
C! Whitney stratification (S,7) of f with connected strata such that
S C C(M) is compatible with Fys (i.e. for all X; € S and Xy € Fyy,
either X3 N Xs = 0 or X; C X3) and 7 C C(N) is compatible with
Fn. According to the Thom Isotopy Lemma, for any X € Fj; and
Y € 7 themap f: XN f~1(Y) — Y is a trivial fibration. In particular,
f: 1Y) — Y is a trivial fibration too.
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(A13) If A is closed, then there is a C-map p: M — R of class C! with A =
Z(p) := {x € M | p(x) = 0}. (This result generalizes the theorem
proved by Bierstone, Milman and Pawtucki, in an unpublished paper,
for the sub-analytic category.)

(A14) If X € C(R™) is compact and f, g: X — R are C-maps with Z(f) C Z(g),
then there exists an odd, strictly increasing bijection ¢: R — R which
is a C-map of class C* such that [1(g(x))| < |f(z)| for all x € X.

(A15) There exists an o-minimal structure G on R such that all bounded C-sets
in R™ belong to G.

(A16) Let f:(a,b) — R be a C-map. Then there are ag,as,...,ap+1 with
a=ap<a; <...<ag<apy = bsuch that f|(a;,a;11) is C', and
either constant or strictly monotone, for ¢ =0, ... , k.

2. Preliminaries

Assume that an analytic—geometric category C is fixed. Let M be a real
analytic connected manifold. We shall assume that M is equipped with an
analytic riemannian metric. If v,w € T, M then denote by (v,w) the scalar
product of v and w, and put ||v| = (v, v)'/2.

If h: M — R is a differentiable function then we will denote by dh its dif-
ferential and by Vh the gradient with respect to the riemannian metric, i.e. for
every v € M and v € T, M, d h(z)(v) = (Vh(x),v).

Let f,p: M — R be C-maps such that

(a) fis an analytic function,

(b) p is proper, non-negative of class C,

(c) Z(p) C Z(f).
The last condition implies that p > 0 on M \ Z(f).

LEMMA 2.1. The set of critical values of p is discrete.

PROOF. By (A12), there exists a locally finite C'-Whitney stratification
(8,T) of p with connected strata. 7 is a stratification of R, so there exists
a sequence ... < y; < Yiy1 < ... (—00 < i < 00) such that each element of T
equals either {y;} or (v, ¥it1)-

Assume that @ € p~1((y;,%i+1)). One may find X € S with x € X. Since
p: X — (yi, yi+1) is a submersion, x is a regular point of p|x, as well as p, which
shows that every interval (y;,y;+1) consists of regular values of p. O

If r > 0 is a regular value of p then S(r) = p~!(r) € C(M) is a compact
Cl-manifold. Using (A9) and similar arguments as in the above lemma one may
show that the set of critical values of f|g(,) is finite.
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For a fixed yo > 0, denote Uy = f~1((—y0,0)). The set {x € Uy | dp(z) A
d f(xz) = 0} belongs to C(M). (Locally it is given by inequality —yo < f < 0
and equations D; pD; f —D;pD; f = 0. By (A9) D;p, D; f are C-maps.)

Since p is proper, by (A5) the set

5 = {(p(e), f(x)) | # € Up and dp(x) Ad f(x) = 0} C R

belongs to C(R?). If (r,y) € ¥ and r > 0 is sufficiently small then r is a regular
value of p and y is a critical value of f|g(,), and so ¥ N {r} x R is finite. Since
p is positive on Uy, X is a closed 1-dimensional C(R?)-set near the origin. Put
A =cl(X).

Since f < 0 on Uy, ENR x {0} = 0 and then the origin is isolated in
ANR x {0}. Since Z(p) C Z(f), EN{0} x R = () and then the origin is isolated
in AN {0} x R. By (A10), in a neighbourhood of the origin, A = ¥ U {(0,0)}
is an union of a finite family of curves belonging to C(M), and ¥ C R x R_.
From (A15), we may assume that A belongs to G, and then it admits a cell
decomposition [6, p. 509]. In particular, there is a C-map y;: [0, e] — R such that
for every (r,y) € A, 0 < r < g, we have y < y1(r), y1(0) = 0, and y;1(r) < 0
on (0,e]. According to (Al6), we may assume that y; is strictly decreasing.
The function ya(r) = r, 0 < r < g, is a C-map, and Z(y1) = Z(y2) = {0}.
From (A14), there exists an odd, strictly increasing bijection 1: R — R which is
a C-map of class C! such that 2y (y2(r))| = 21 (r) < |y1(r)| for 0 < r < e. Then

2(r) < Jy|

for all (r,y) € A sufficiently close to the origin. (Notice that » > 0 for every
(r,y) € A.) In other words, for any x € Uy with p(x) close to zero, if dp(x) A
d f(z) = 0 then

(2.1) f(@) < =2¢(p(x)).

LEMMA 2.2. Let N be a positive integer. Put g(x) = f(z)+(p(z))N. Then
dg(z) does not vanish at any x € Uy with p(x) sufficiently close to zero.

PROOF. Suppose, contrary to our claim, that
Z(p)Nel({z € Uy | dg(z) = 0})

is not empty. It is an C(M)-set, and then there exists an injective C-map
v:10,1) — M of class C* such that v(0) € Z(p) and p(y(t)) # 0, dg(y(t)) =0
for t € (0,1). Since Z(p) C Z(f) and ¥(0) =0, g(7(0)) = 0 and then go~y = 0.

Hence f = —(op)N > —popand 0 =dgAdp=dfAdp along 7, which
contradicts (2.1). O

For a fixed positive integer N denote V = Z(g) = {& € M | f(z) =
—¢(p(x))N}. Since p >0, V C {f < 0}.
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LEMMA 2.3. Suppose that there are constants ¢ > 0, 0 < p < 1, such that
IVf(x)|| > c|f(x)|? for x € Uy with p(x) small enough. Take a positive integer
N such that Np < N —1. If x € V\ Z(f) and p(z) is sufficiently close to
zero then the scalar product (V f(x), Vg(x)) is positive. In particular Vg(zx) # 0,
which implies that V \ Z(f) is a C*-hypersurface in a neighbourhood of Z(p).

PRrROOF. For all z with p(z) close to zero we have

IV (¢ o p)™)(@)]| = Nl (p())|¥ ' (p())] - Vo) < Onle(p(x)) ¥

(Cny >0). If x € VNUp then p(xz) > 0 and (p(x)) > 0. If p(z) is small enough
then

IVF@)] = el f(2)]” = cl(p(@)[V? > Onlp(p()[Y ™ = IV (@ 0 p)™)(@)]]-

Hence

(Vf(@),Vg(@)) > [Vf@)II = V@) - V(@ op)™)(@)] > 0. M

From now on we shall suppose that f and N satisfy the assumptions of
Lemma 2.3. Denote

H={g<0}={zeM|flx) < —pp)"}.

COROLLARY 2.4. Ifx € V\ Z(f) and p(x) is sufficiently close to zero then
Vf(x) is transversal to V and points outside H.

LEMMA 2.5. Assume that A,B € C(M), A is closed, and hy1,ha: M — R are
C-maps such that each h;|a is non-negative, proper and Z(h1) N A = Z(hg) N A.
If r > 0 s small enough then sets

L(r,hiyyANB) = {zx € AN B | hy(z) =},
M(T,hi,AmB) :{$€AQB|0<}L1({I}) S'r}’

where i = 1,2, are homotopy equivalent. Moreover, for any r > 0 there isy > 0
with M (y,he, AN B) C M(r,h1, AN B), and for any y > 0 there is r > 0 with
M(r,hi,ANB) C M(y,hay, AN B).

PROOF. Denote M;(r) = M(r,h;, AN B). Proper C-maps on a closed set
A admit a Whitney stratification compatible with any locally finite family of
subsets of C(M), in particular with AN BN Z(h;), AnBN{h; >0},i=1,2.
Hence, from (A12), there is 79 > 0 such that h;: M;(ro) — (0,70] is a trivial
fibration. Since Z(h1) N A = Z(ha) N A, there are 0 < r3 < ro < r1 < rg such
that

Ms(rs) C My(re) C Ma(ry) C My(ro).

Inclusions Ms(r3) C My(r1) and Mi(ry) C M;y(rp) are homotopy equivalences,
and so the inclusion M (rq) C Ms(r1) is a homotopy equivalence.
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Now it is enough to observe that inclusions L(r,h;, A N B) C M;(r) are

homotopy equivalences for 0 < r < rg. g
Denote
L(r)=S(r)n{ze M| f(z) < 0},
L'(r)=8(r)nH = S(r)n{z € M| f(z) < —¢(p(2))"},
M@r)={zeM|0<p(z) <r f(z)<O0},
M'(r)={z € M |0<p(z) <r, flz)<—(p(x)"}.

By (A6), the sets defined above belong to C(M) for every r. From Lemma 2.5, if
r > 0 is small enough then the inclusion L(r) C M(r) is a homotopy equivalence.
Applying the same arguments one may prove that for each positive integer N, if
r > 0 is small enough then L'(r) C M'(r) is a homotopy equivalence.

LEMMA 2.6. If r > 0 is small enough then L(r), L'(r), M(r), and M'(r)
are homotopy equivalent.

PROOF. Since ¢ is continuous and 1(0) = 0, 2¢(r) > »(r)N if r > 0 is
small enough. By (2.1), for any negative critical value y of f[g(), y < —21(r) <
—1(r)N. Hence f has no critical points in {z € S(r) | —¢(r)" < f(z) < 0}, and
then L'(r) = {z € S(r) | f(z) < —¢(r)V} is a deformation retract of L(r). O

For y > 0 denote
Fly)=HN [ (—y) ={z e M| f(x) < —p(p(x)", f(z)=—y}.

LEMMA 2.7. Z(p)NH = Z(f)yNH = Z(p). If r,y > 0 are small enough
then F(y), L'(r), L(r), and M(r) are homotopy equivalent.

PROOF. H belongs to C(M). Since p is proper and non-negative, ¥ (p(z))" | g
is proper non-negative. Of course, f <0 on H. For any a > 0,

{e € H|-a< f(x)} C {veH|—a<—b(p)" <0}.

The last set is compact, and then {z € H | —a < f(z) < a} is compact too.
Hence (—f)|g is proper, non-negative.

Since Z(p) C Z(f), Z(p) "H = Z(p) = Z(—f) N H. Using notation intro-
duced in Lemma 2.5,

L'(r) = L(r,p,H), F(y) = L(y,—f H).

Hence, if r, y > 0 are small enough then L’(r) and F(y) are homotopy equivalent.
Now it is enough to apply Lemma 2.6. O

Denote H(y) ={z € H| f(z) > —y} nd W(r) = {z € H | p(z) <r}. Then
Fly)=Hy)nf(=y), L'(r)=W)np~'(r)=W)nSr).
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Applying the same arguments as in the proof of Lemma 2.5, one may show

COROLLRY 2.8. For any r > 0 there exists y > 0 such that F(y) C H(y) C
W (r). For anyy > 0 there exits r > 0 such that L'(r) C W(r) C H(y).

COROLLARY 2.9. For any r > 0 there exists y > 0 and 0 < ry < r such that
f<—yonL'(r) and f > —y on L'(ry).

LEMMA 2.10. Let Q2 be an open neighbourhood of Z(p) such that for any
neighbourhood T C § there is a neighbourhood Q' C T such that the inclusion
Nn{f <0} cOn{f <0} is a homotopy equivalence. Denote

D(r) ={x e M |[p(z) <r}.
If r > 0 is small enough then the inclusion
M@r)=Dr)n{f<0}cQOn{f<o0}
is a homotopy equivalence.

PROOF. Since p is a proper C-map and Z(p) N {f < 0} = 0, there is 9 > 0
such that D(rg) C  and p: D(ro) N {f < 0} — (0,7¢] is a topologically trivial
fibration.

Take 0 < r < rg. There exists an open neighbourhood €' of Z(p) such that
' C D(r)and O N{f <0} c QN{f <0} is a homotopy equivalence. There
exists 7' < r such that D(r") C . Since D(')N{f <0} Cc D(r)Nn{f <0} isa
homotopy equivalence and

D Yn{f<0}cQn{f<0}cDr)n{f<0}coOn{f <0},
the inclusion M (r) = D(r)N{f < 0} C Qn{f < 0} is a homotopy equivalence.l]

Note that there exists €2 satisfying the above lemma. It is enough to take
Q = int(D(r)), for r > 0 small enough. From Lemmas 2.7 and 2.10 we get

COROLLARY 2.11. Let Q be an open neighbourhood of Z(p) such that for any
neighbourhood T C Q there is a neighbourhood ' C T such that the inclusion
ANn{f <0} CcON{f <0} is a homotopy equivalence. Then if y > 0 is small
enough then the inclusion F(y) C QN {f < 0} is a homotopy equivalence.

Denote V(y) ={z € V| f(z) > —y}.

PROPOSITION 2.12. For any y > 0 there exists v > 0 such that V N D(r) C
V(y), and for any r > 0 there exists y > 0 such that V(y) C VN D(r). In
particular, VO Z(f) =V NZ(p). If y > 0 is small enough then f:V (y)\ Z(p) —
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[—y,0) is a topologically trivial fibration, and V (y)\ Z(p) is either void or a C*-
hypersurface.

PrOOF. V is a closed C(M)-set. Since ¥:R — R is an odd continuous
bijection and p is proper, —f = (¢ o p)V:V — R is a proper C-map, which
implies the first part of the proposition.

By (A12), there is a sequence ... < y; < Y41 < ... (—00 < i < 00) such
that £:V N f~1((yi,vi41)) — (¥i,yi41) is a topologically trivial fibration. Then
it is enough to take y > 0 and ¢ such that (—2y,0) C (y;, ¥i+1). The last part of
the Proposition is a consequence of Lemma, 2.3. O

Let f: M — R be a proper analytic function. There are positive con-
stants ¢, yo and 0 < p < 1 such that the Lojasiewicz inequality holds on
Uo = f~H(~v0,0)), ie. [Vf(2)]| > c|f(x)|P for x € Uy [14], [15]. (Kurdyka
and Parusinski [12] proved that the inequality also holds if f is a continuous
subanalytic function.)

COROLLARY 2.13. Vf #0 on Uy.

If x € Uy then denote by ¢(t, x), where a(x) < t < b(x), the maximal solution
in Uy of the differential equation & = V f/||V f|| with ¢(0,z) = z. Then fo¢(t, x)
is increasing, d/dt[f o ¢] = 1, and
lim : fod(t,z) = —yo, hil(l : fod(t,z)=0.
t—b(x

t—a(x

Of course, trajectories of & = V f/||V f| are the same as trajectories of & = V f
in U().

If 21,22 € Up belong to the same trajectory, let £(x1,x2) denote the lenght
of the trajectory between x; and x5. Using the same arguments as in [11, p. 765]

one may prove
LEMMA 2.14. £(z1,22) < col|f(x1)|* =P —|f(x2)|} 77|, where co = [c(1—p)] L.

Hence the lenght of each trajectory is bounded by colyo|* ™, and then the
limit w(z) = lim;_p(,) ¢(t, 2) does exist, w(x) € Z(f), and

(@) = lim H(r.0(t.2)) < col {@)]' .

For z,y € M let d(z,y) denote the distance in M defined as the infimum
of the lenght of all continuous picewise C'-curves in M from z to y. For any
AC M, let d(z, A) =infca d(z,y).

Of course, d(z,w(x)) < 4(z,w(x)). For x € Z(f) put w(z) = z. Then
w:Ug U Z(f) = f~((—50,0]) — Z(f) is a continuous retraction by a strong
deformation.

Let P € C(M) be a closed subset of Z(f). The Bierstone-Milman-Pawltucki
theorem (A13) implies that there exists a non-negative C-map p: M — R of class
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C! with P = Z(p). In particular, Z(p) C Z(f). Since P is compact, one may
easily modify the proof of (A13) presented in [6] so as to show that there exists
a proper p. Uy is relatively compact, so the norm of dp is bounded on Uy and,
after multiplying p by an appriopriate constant, we may assume that

(22) p(z) < d(z,Z(p)) on Up.

Let 9:R — R be an odd, strictly increasing bijection which is a C-map of
class C!, defined as in Section 2. Let D(r) = {x € M | p(z) < r}. Clearly,
D(r) Cc W(r).

LEMMA 2.15. Let N be a positive integer such that N(1 — p) > 1. Then
there exists ro > 0 such that if x € Uy N D(rg) and —¢(p(x))N < f(z) then

U(z,w(z)) < p(z)/2,
so that w(x) & Z(p).

PROOF. Since 1 is odd of class C1, there is ¢; such that ¥ (r) < ¢ir, for
r > 0 small enough. If —(p(z))"N < f(x) then

U,w(@)) < col f(@)]' < cod(p(a)N 7 < eoe) TP p(a) V),
Since N(1 — p) > 1, it is enough to take rg > 0 with cociv(lfp)rév(lfp) < ro/2.
If that is the case, {(z,w(x)) < d(x, Z(p))/2, and then w(z) & Z(p). O

COROLLARY 2.16. Ifz € Uy and w(x) € Z(p), put

c(z) = sup{t | p(¢(t, x)) = o}
Then ¢(c(z),z) € L'(r9) and ¢(t,z) € W(rg) for any t > c(z).
PROPOSITION 2.17. Let N be a positive integer such that N(1 — p) > 1.
Then there exists y1 > 0 such that

(a) for any positive y < y1, F(y) is either void or a compact C*-manifold
with boundary

OF (y) ={z € M [ ¥(p(2))" =y, f(z) = —y}
={z e M |9(p) =y""N, fl@)=—y},

(b) ifz € Uy and w(zx) € Z(p) then ¢(t,x) cuts F(y) transversally at exactly
one point.

PROOF. f and (¢ o p)V are proper C-maps of class C'. Hence the set of
critical values of these maps is discrete. Then there exists y; > 0 such that
yo > y1 and the interval (0,%;) consists of regular values of —f and (¢ o p)™.

We may assume that yi/N > 2y1.
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(a) If 0 < y < y; then F(y) is the intersection of a Cl-hypersurface f~1(—y)
and H = {f < —(¢op)N}. H is “bounded” by V = {f = —( o p)"}, so it is
enough to show that both the sets cut transversally.

From Lemma 2.3 and Proposition 2.12, V' \ Z(f) is a C'-hypersurface, and
using the well-known curve selection lemma argument one may prove that f
restricted to V' \ Z(f) has no critical points for |f(z)| small enough. Hence, if
y1 > 0 is small enough then f~1(—y) is transversal to V.

(b) From Corollaries 2.8, 2.9 we may assume that H(y1) C W(rg) C D(ro)
and f < —yi, on L'(rg). Take any 0 < y < y;. From Corollary 2.9, there exists
r1 < 1o such that f > —y on L'(rq).

Take x € Up such that w(z) € Z(p). From Corollary 2.16, z1 = ¢(c(z),z) €
L'(ro) and ¢(t,z) € W (rg) for any t > c(z).

Since p(z1) = ro and lim, ;) p(¢(t, ) = 0, there exists x5 on the trajectory
such that p(x2) = r1, and then x5 € L'(r1). Hence f(z1) < —y1 < —y < f(x2),
so that the trajectory must cut transversally f~!(—y) at a point belonging to
W(ro) N f~1(~y) C F(y). O

The set H(y) is compact, its boundary is the union of F(y) and V (y), where
Fly)nV(y) ={ze M| -y = f(z) = =)V} = 0F (y).

If 0 <y < 1 then H(y) \ Z(p) C Uy, so that Vf # 0 on H(y) \ Z(p).

If z € F(y) \ 0F(y) then f(z) = —y < —¢(p(z))N. Then there is d > 0
such that f(¢(t,x)) > —y and f(é(t,z)) < —(o(t,z))V, ie. ¢(t,x) € H(y), for
t €[0,d].

Denote d(x) = sup{t | ¢(t,z) € H(y)} and y(x) = lim,_,4(4) ¢(t, ). Clearly,
+(z) € V(y).

If x € V(y) \ Z(p) then g(z) = f(x) + ¥(p(x))Y = 0. By Lemma 2.3, ¢(t, x)
is transversal to V(y) and there is e > 0 such that g(¢(t,2)) > 0 for t € (0,¢),
and then ¢(t,2) & H(y).

That means that a trajectory enters H(y) on F(y)\ OF (y), and either leaves
it on V(y) \ Z(p) at v(x) # 0 or is attracted by Z(p). In the second case,
v(x) = w(z) = 0. From Proposition 2.17, if a trajectory is attracted by Z(p)
then it must first cut F(y) and enter H(y). From Lemma 2.15, if a trajectory
leaves H(y) on V(y) \ Z(p) then it is not attracted by Z(p). Hence we have

THEOREM 2.18. If N(1 — p) > 1 and y > 0 is small enough then there is
one-to-one correspondence between the set of non-trivial trajectories attracted by
Z(p) and

I'(y) ={z € F(y) | v(z) € Z(p)}-

The above theorem allows us to equip the set of non-trivial trajectories at-
tracted by the origin with the topology induced from I'(y). In the remainder of
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this section we shall show that this space has the same Cech—Alexander coho-
mology groups as F'(y).

LEMMA 2.19. ~: F(y) — V(y) is a continuous function, and v: F(y)\T'(y) —
V(y)\ Z(p) is a homeomorphism.

PRrROOF. Let z € F(y) \ T'(y). Its trajectory is transversal to both F(y)
and V (y), so v is the Poincaré mapping in some neighbourhood of z, and then
v Fy)\T'(y) — V(y) \ Z(p) is a homeomorphism.

If € T'(y) then y(z) = w(z) € Z(p). Take a sequence F(y) > x, — z. Since
¥(zy) € V(y), by Lemma 2.15 and (2.2) we have

d(y(zn), w(zn)) <L(Y(2n),w(zn)) < p(v(2n))/2 < d(v(2n), Z(p))/2.

If there is 6 > 0 such that § < p(y(x,)) then § < d(y(xy), Z(p)), and so /2 <

d(w(zy), Z(p)). Then limw(z,) # w(x), which contradicts the continuity of w.
Hence lim p(vy(x,,)) = 0, and then lim d(y(z,,),w(x,)) = 0. Since limw(z,) =

w(x), lim~y(z,) = v(z). Then ~ is continuous at each point in T'(y). O

LEMMA 2.20. v(F(y)) = V(y) Ncl(Ty).

ProoF. The inclusion “C” is obvious.

From the previous lemma, V(y) \ Z(p) C v(F(y)). It is easy to see that
w(f~(~y)) = Z(f)Ncl(Up). In particular, for any z € Z(p)Ncl(Up) there exists
z € f~(—y) with w(x) = 2. From Theorem 2.18, Z(p)Ncl(Up) C v(F(y)). Now
it is enough to observe that V(y) N cl(Up) is the disjoint union of V(y) \ Z(p)
and Z(p) Ncl(Up). O

COROLLRY 2.21. If Z(p) = Z(p) N cl(Uy) then v(F(y)) = V(y).
From now on we shall assume that Z(p) = Z(p) N cl(Up).

LEMMA 2.22. For any open neighbourhood T of T'(y) in F(y) the image v(T)
is an open neighbourhood of Z(p) in V (y).

PRrROOF. T is open, so F(y) \ T is compact. Then v(F(y) \ T) is compact in
V(y), so V(y) \v(F(y)\T) is open in V(y). It is enough to show that it equals
Y(T).

We have V(y) \v(F(y)\T)) C v(T) because v(F(y)) = V(y). Let z € v(T).
If z € Z(p) then z € v(F(y) \ T) because I'(y) C T. If z & Z(p) then z = y(x)
for some z € T\I'(y). But v|py)\r(y) is a homeomorphism, so z € v(F(y)\T).0

LEMMA 2.23. Ify > 0 is small enough then there exists a descending family
T(y) =Ty DT> D ... of open neighbourhoods of T'(y) in F(y) such that
(a) every inclusion T41 C T, is a homotopy equivalence, so that the in-

duced homomorphism of cohomology groups H*(T,) — H*(Tn+1) and
H*(F(y)) — H*(T,) are isomorphisms,
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(b) for every open neighburhood T of T'(y) in F(y) there is n such that
T, CT.

PROOF. As in the proof of Proposition 2.12, if y > 0 is small enough then
f:V(y) = [—y,0] is proper and f: V(y)\V(f) — [~y,0) is a topologically trivial
fibration. V(y) N Z(f) = V(y) N Z(p), hence there exists a descending family
V(y) =T{ DTy D ... of open neighbourhoods of Z(p) such that every inclusion
T} .1 C T}, is a homotopy equivalence, and for every neighbourhood T" of Z(p)
in V(y) there is n such that T}, C T". Set T,, = v~ *(T),). Each T,, is an open
neighbourhood of T'(y).

v F(y)\T'(y) — V(y) \ Z(p) is a homeomorphism, hence (a) holds. Let T
be an open neighbourhood of I'(y) in F(y). From Lemma 2.22, v(T) is an open
neighbourhood of Z(p) in V(y), and then there is n with 7), C (7). Hence
T, CT. 0

THEOREM 2.24. If y > 0 is small enough then the Cech-Alezander coho-
mology groups H (F(y)) = H*(F(y)) and H (I'(y)) are isomorphic.

ProOF. The family 73 D T3 D ... described in the previous Lemma is
cofinal in the family of all open neighbourhoods of I'(y) in F(y). Then we have
an isomorphism of direct limits

H (T(y) = liTLnH*(Tn) = H*(F(y)). O

THEOREM 2.25. Let f:M — R be a proper analytic function. Take a
positive constant yo such that f has no critical points in f~1((—yo,0)). Let
w: f7H((=v0,0]) — Z(f) be the continuous deformation defined by the flow as-
sociated with Vf. Let P C Z(f) be a closed C-set and T'(y) = {x € f~1(—y) |
w(z) € P} for0 <y < yo. Then there is one-to-one correspondence between I'(y)
and the set of non-trivial trajectories of the equation © = V f attracted by P. Let
Q be an open neighbourhood of P such that for any neighbourhood T' C ) there
is a neighbourhood Q' C T such that the inclusion Q' N{f <0} C QAN{f <0} is
a homotopy equivalence. Then QN {f < 0} has the homotopy type of a compact
manifold with boundary, and the Cech—Alexander cohomology groups F*(F(y))
and H (QN{f < 0}) = H*(QN{f < 0}) are isomorphic.

Proor. Take positive constants ¢ and 0 < p < 1 such that the Y.ojasiewicz
inequality holds on Uy = f~((—yo,0)), i.e. [|[Vf(z)]| > c|f(x)|? for z € Uj.

The set of non-trivial trajectories attracted by P is equal to the set of tra-
jectories attracted by P N cl(Up). Hence we may assume that P = P N cl(Uy).

There is a proper non-negative C-map p: M — R of class C! such that P =
Z(p). Let N be a positive integer with N(1 — p) > 1. From Theorem 2.18, T'(y)
is homeomorphic to I'(y/) for 3’ small enough. From Theorem 2.24, H " (T(y))
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is isomorphic to H*(F(y’)). Corollary 2.11 implies that Q N {f < 0} has the
homotopy type of a compact manifold F(y’), and then the groups H (T'(y)) and
H (Qn{f <0})=H*(QN{f < 0}) are isomorphic. O

REMARK 2.26. If P is a compact component of {z € Z(f) | d f(z) = 0},
then one may also apply Churchill’s results [2] and get the same result as above.

EXAMPLE 2.27. Suppose that M is a 3-dimensional manifold, and there
exists a diffeomorphism h: R® — h(R3) C M such that

sign f o h(z,y,z) = sign (1 — 2% — y*)y* - 2°).

Take P = h([—1,1] x {0} x {0}). P is not isolated in in {z € Z(f) | d f(z) =
0} D h(R x {0} x {0}), so one cannot apply the Churchill result. One may
check that Q = h((—3/2,3/2) x (—1/2,1/2) x (—1/2,1/2)) satisfies assumptions
of the above theorem, and Q N {f < 0} has the homotopy type of the bouquet
Stv Sty St Hence H'(I'(y)) =Z, H'(T(y)) = Z®Z & Z, and H*(T'(y)) =0
for k > 1.

3. Trajectories joining two C-sets

Let f: M — R be a proper analytic function. Assume that f has no critical
points in U = f~1((y1,y2)). Then there are constants ¢ > 0, 0 < p < 1 such that
IV f(x)|| > c|f(x)—y;|? for all z in U which are sufficiently close to Z; = f~*(y;)
(i=1,2).

Let P; C Z; be a closed C-set. In this section we shall give necessary condi-
tions for existence of a trajectory of the gradient field emanating from P; and
attracted by Ps.

Take z € U. Let ¢(t, z), where a(z) < t < b(x), denote the maximal solution
in U of the equation & = Vf/||V f|| with ¢(0,z) = z. Put

a(r) = t_lgr(lx) o(t,z), w(x)= t—l}l?(lx) P(t, 1‘)
For x € Z; (resp. x € Z) put a(x) = x (resp. w(z) = x). Then a: f~1([y1,y2))
— 7y, as well as w: f~Y((y1,12]) — Za, is a continuous retraction by a strong
deformation.

THEOREM 3.1. Let o: f~*([y1,y2)) — Z1 be a continuous retraction by a
strong deformation. Let Q C {f > y1} be an open neighbourhood of P, such
that for any open neighbourhood T C Q of Py there is an open meighbourhood
Q' C T such that the inclusion Q' NU C QNU is a homotopy equivalence. Denote
by o*: H*(Z1,Z1 \ P1) — H*(QNU) the homomorphism of cohomology groups
induced by QNU >z — o(x) € (Z1,Z1\ P1). If 0* # 0 then there is x € U such
that a(x) € Py and w(x) € Ps.
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PROOF. Suppose that ¢* # 0. Since « is homotopy equivalent to o, then

o H*(Zy,Z1 \ P1) — H*(QNU) is a non-trivial homomorphism.

Take y € (y1,y2) which lies very close to ys2, so that I'(y) = f~1(y) N

w™Y(Py) € QN U induces an isomorphism of the Cech-Alexander cohomology
groups. Hence, the homomorphism H*(Zy,Z; \ P) — H (I'(y)), induced by
I'(y) >z — a(x) € (Z1,Z1 \ P1), is non-trivial. Thus there exists « € I'(y) such

that a(x) € Py, and clearly w(x) € Ps. O
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