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Abstract

In a closed manifold of positive dimension n, we estimate the expected volume
and Euler characteristic for random submanifolds of codimension r € {1,...,n} in
two different settings. On one hand, we consider a closed Riemannian manifold and
some positive \. Then we take r independent random functions in the direct sum of
the eigenspaces of the Laplace-Beltrami operator associated to eigenvalues less than
A and consider the random submanifold defined as the common zero set of these r
functions. We compute asymptotics for the mean volume and Euler characteristic of
this random submanifold as A goes to infinity. On the other hand, we consider a complex
projective manifold defined over the reals, equipped with an ample line bundle £ and
a rank r holomorphic vector bundle £ that are also defined over the reals. Then we
get asymptotics for the expected volume and Euler characteristic of the real vanishing
locus of a random real holomorphic section of £ ® £% as d goes to infinity. The same
techniques apply to both settings.

Keywords: FEuler characteristic, Riemannian random wave, spectral function, random
polynomial, real projective manifold, ample line bundle, Bergman kernel, Gaussian field.

Mathematics Subject Classification 2010: 14P25, 32A25, 341.20, 60D05, 60G60.

1 Introduction

Zeros of random polynomials were first studied by Bloch and Polya [6] in the early 30s.
About ten years later, Kac [22] obtained a sharp asymptotic for the expected number of
real zeros of a polynomial of degree d with independent standard Gaussian coefficients, as
d goes to infinity. This was later generalized to other distributions by Kostlan in [23]. In
particular, he introduced a normal distribution on the space of homogeneous polynomials of
degree d — known as the Kostlan distribution — which is more geometric, in the sense that
it is invariant under isometries of CP'. Bogomolny, Bohigas and Leboeuf [7] showed that
this distribution corresponds to the choice of d independent roots, uniformly distributed in
the Riemann sphere.

In higher dimension, the question of the number of zeros can be generalized in at least
two ways. What is the expected volume of the zero set? And what is its expected Euler
characteristic? More generally, one can ask what are the expected volume and Euler char-
acteristic of a random submanifold obtained as the zero set of some Gaussian field on a
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Riemannian manifold. In this paper, we provide an asymptotic answer to these questions in
the case of Riemannian random waves and in the case of real algebraic manifolds.

Let us describe our frameworks and state the main results of this paper. See section 2 for
more details. Let (M, g) be a closed (that is compact without boundary) smooth Riemannian
manifold of positive dimension n, equipped with the Riemannian measure |dV)s| associated
to g (defined below (2.1)). This induces a L?-inner product on C°>°(M) defined by:

(1.1) Vo € CO(M),  (6,0) = / @) Vi

It is well-known that the subspace V), C C*°(M) spanned by the eigenfunctions of the
Laplacian associated to eigenvalues smaller than A has finite dimension. Let 1 < r < n and
let f, ..., f(") € V) be independent standard Gaussian vectors, then we denote by Z t the
zero set of f = (fV,..., f)). Then, for A large enough, Zy is almost surely a submanifold
of M of codimension r (see section 2 below) and we denote by Vol(Zy) its Riemannian
volume for the restriction of g to Z;. We also denote by x(Zy) its Euler characteristic.

Theorem 1.1. Let (M,g) be a closed Riemannian manifold of dimension n. Let V) be
the direct sum of the eigenspaces of the Laplace-Beltrami operator associated to eigenvalues
smaller than X. Let f, ... f") be r independent standard Gaussian vectors in Vy, with
1 <r < n. Then the following holds as A goes to infinity:

A \? Vol (S"~7) r1
E[Vol (Z))] = () Vol(M) T2 +0(2"").
[Vol (Zy)] <n+2) ol (M) Vol (S7) +
Here and throughout this paper, E[ - ] denotes the mathematical expectation of the quantity
between the brackets and S™ is, as usual, the unit Euclidean sphere in R?*!.
If n — 7 is odd, Z¢ is almost surely a smooth manifold of odd dimension. In this case,
x(Z7) = 0 almost surely. If n — r is even, we get the following result.

Theorem 1.2. Let (M,g) be a closed Riemannian manifold of dimension n. Let V) be
the direct sum of the eigenspaces of the Laplace-Beltrami operator associated to eigenvalues
smaller than . Let fOV, ... f) be r independent standard Gaussian vectors in Vy, with
1 <r<n. Then, if n —r is even, the following holds as A goes to infinity:

n—r

Elx (Z5)] = (=1)">

A\ ? Vol (S"=7+1) Vol (S7~1) 1
<n+2> Vol (M) =S 5T ey Vol (1) +O(A )

We also consider the framework of the papers [14, 16] by Gayet and Welschinger, see
section 2.6 for more details. Let X be a smooth complex projective manifold of complex
dimension n. Let £ be an ample holomorphic line bundle over X and £ be a holomorphic
vector bundle over X' of rank . We assume that X', £ and £ are equipped with compatible
real structures and that the real locus RX of X is non-empty.

Let hy denote a Hermitian metric on £ with positive curvature w and hg denote a
Hermitian metric on £. Both metrics are assumed to be compatible with the real structures.

. . . . . . . n
Then w is a Kéhler form and it induces a Riemannian metric g and a volume form dVy = ‘*7’1—,

on X. For any d € N, the space of smooth sections of & ® £ is equipped with a L2-inner
product similar to (1.1) (see section 2.6).

Let RHO(X, & ® L) denote the space of real global holomorphic sections of £ ® £4. This
is a Euclidean space for the above inner product. Let s be a standard Gaussian section in
RHO(X,E ® L), then we denote by Z, the real part of its zero set. Once again, for d large
enough, Z, is almost surely a smooth submanifold of RX of codimension r. Let Vol (Z;)
denote the Riemannian volume of Z; and x(Zs) denote its Euler characteristic. We get the
analogues of Theorems 1.1 and 1.2 in this setting.




Theorem 1.3. Let X be a complex projective manifold of dimension n defined over the reals
and r € {1,...,n}. Let L be an ample holomorphic Hermitian line bundle over X and &
be a rank r holomorphic Hermitian vector bundle over X, both equipped with real structures
compatible with the one on X. Let s be a standard Gaussian vector in RH?(X,E ® L4).
Then the following holds as d goes to infinity:

Vol (S"~7)

E[Vol (Z,)] = d? Vol (RX) Vol @)

Theorem 1.4. Let X be a complex projective manifold of dimension n defined over the reals
and r € {1,...,n}. Let L be an ample holomorphic Hermitian line bundle over X and &
be a rank r holomorphic Hermitian vector bundle over X, both equipped with real structures
compatible with the one on X. Let s be a standard Gaussian vector in RH(X,E @ L4).
Then, if n — r is even, the following holds as d goes to infinity:

Vol (S"~"*1) Vol (S"~1)
7 Vol (S™) Vol (S»—1)

Elx (Z)] = (=1) 2 d? Vol (RX) +O(dE ).
In the case of random eigenfunctions of the Laplacian, Theorem 1.1 was already known
to Bérard [8] for hypersurfaces. See also [34, thm. 1] where Zelditch shows that, in the case

of hypersurfaces,
n+2 Vol (S"1)
E[Z dV;
VBl S Vol (S7) [V |

in the sense of the weak convergence of measures. He also proves a similar result in the case
of band limited eigenfunctions.

Let us discuss Theorems 1.3 and 1.4 when X is CP™ with the standard real structure
induced by the conjugation in C**!, £ is the trivial bundle X x C" and £ = O(1) is the
hyperplane bundle with its usual metric. Then RX = RP” and w is the Fubini-Study metric
on CP", normalized so that it is the quotient of the Euclidean metric on the sphere S?"+1.
Besides, RH?(X, £?) is the space of real homogeneous polynomials of degree d in n + 1
variables, and Z; is the common real zero set of r independent such polynomials.

In this setting, Kostlan [23] proved that, for any d > 1,

E[Vol (Z,)] = d? Vol (RP"") .

See also the paper [30] by Shub and Smale, where they compute the expected number
of common real roots for a system of n polynomials in n variables. The expected Euler
characteristic of a random algebraic hypersurface of degree d in RP"™ was computed by
Podkorytov [28]. Both Kostlan’s and Podkorytov’s results were generalized by Biirgisser. In
[9], he computed the expected volume and Euler characteristic of a submanifold Z, of RP™
defined as the common zero set of r standard Gaussian polynomials P, ..., P. of degree
di,...,d, respectively. In particular, when these polynomials have the same degree d and
n — r is even, he showed that:

(p+ 5)

I(5)

where I' denotes Euler’s gamma function. Theorems 1.3 and 1.4 agree with these previous
results.

Recently, Gayet and Welschinger computed upper and lower bounds for the asymptotics
of the expected Betti numbers of random real algebraic submanifolds of a projective manifold,
see [14, 16]. This relies on sharp estimates for the expected number of critical points of index

(1.2) E[x =d? ) (1-




i €{0,...,n—r} of a fixed Morse function p : RX — R restricted to the random Zs. More
precisely, let N;(Zs) denote the number of critical points of index i of p,z_, let Sym(i, n—r—1)
denote the open cone of symmetric matrices of size n — r and signature (i,n —r — i) and let
dv denote the standard Gaussian measure on the space of symmetric matrices. Gayet and
Welschinger show [16, thm. 3.1.2] that:

(13) BIN(Z] (%) Vol (Ra) (i S - D)
where eg(i,n —r —1) = /S o |det(A)| dv(A).

One can indirectly deduce Theorem 1.4 from this result and from [9] in the following way.
By Morse theory:

BIX(Z0) = Y (-IEN(Z0)] , ~_Cuy d3 Vol (RY)

where C, , is a universal constant depending only on n and r. Specifying to the case of RP",
equation (1.2) gives the value of C,, .. Gayet and Welschinger also proved a result similar to
(1.3) for hypersurfaces in the case of Riemannian random waves, see [13]. It gives the order
of growth of E[x(Z)] in Theorem 1.2, for r = 1.

In their book [31], Taylor and Adler compute the expected Euler characteristic of the
excursion sets of a centered, unit-variance Gaussian field f on a smooth manifold M. This
expectation is given in terms of the Lipschitz—Killing curvatures of M for the Riemannian
metric g¢ induced by f, see [31, thm. 12.4.1]. One can deduce from this result the expected
Euler characteristic of the random hypersurface f~1(0), always in terms of the Lipschitz-
Killing curvatures of (M, gs). It might be possible to deduce Theorems 1.2 and 1.4 from this
result, in the case of hypersurfaces, when the Gaussian field (f(z))zenm (resp. (s(2))zerx)
has unit variance, but one would need to estimate the Lipschitz-Killing curvatures of (M, g¢)
(resp. (M, gs)) as A (resp. d) goes to infinity.

In a related setting, Bleher, Shiffman and Zelditch [4] computed the scaling limit of the
k-points correlation function for a random complex submanifold of a complex projective
manifold. See also [5] in a symplectic framework. Our proofs of Theorems 1.2 and 1.4 use
the same formalism as these papers, adapted to our frameworks.

We now sketch the proofs of our main results in the Riemannian setting. The real
algebraic case is similar. The first step is to express Vol (Zy) (resp. x(Zy)) as the integral of
some function on Z¢. In the case of the volume this is trivial, and the answer is given by the
Chern—Gauss—Bonnet theorem (see section 4.2 below) in the case of the Euler characteristic.
Then we use the Kac-Rice formula (see Theorem 5.3) which allows us to express E[Vol (Zf)]
(resp. E[x(Zs)]) as the integral on M of some explicit function that only depends on the
geometry of M and on the covariance function of the smooth Gaussian field defined by f.

It turns out that the covariance function of the field associated to the r independent
standard Gaussian functions f@) ..., f(") in Vj is given by the spectral function of the
Laplacian. In the algebraic case, the covariance function is given by the Bergman kernel of
€ ® L£4. This was already used in [4, 26].

Then, our results follow from estimates on the spectral function of the Laplacian (resp.
the Bergman kernel) and their derivatives (see section 3). In the case of random waves, the
estimates we need for the spectral function were proved by Bin [3], generalizing results of
Hormander [20]. In the algebraic case, much is known about the Bergman kernel [2, 4, 25, 33]
but we could not find the estimates we needed in codimension higher than 1 in the literature.
These estimates are established in section 3.3 using Hormander—Tian peak sections. Peak
sections were already used in this context in [14, 16], see also [32]. The author was told by



Steve Zelditch, after this paper was written, that one can deduce estimates for the Bergman
kernel in higher codimension from the paper [2] by Berman, Berndtsson and Sjostrand.

This paper is organized as follows. In section 2 we describe how our random submanifolds
are generated and the setting of the main theorems. Section 3 is dedicated to the estimates
we need for the spectral function of the Laplacian and the Bergman kernel. In section 4 we
derive an integral formula for the Euler characteristic of a submanifold. The main theorems
are proved in section 5, and we deal with two special cases in section 6: the flat torus and
the real projective space. For these examples, it is possible to compute expectations for
fixed A (resp. d) and we recover the results of Kostlan and Biirgisser. Three appendices deal
respectively with: some standard results about Gaussian vectors, a rather technical proof
we postponed until the end, and a derivation of the Kac—Rice formula using Federer’s coarea
formula.

Acknowledgements. I am thankful to Damien Gayet for his help and support in the
course of this work. I would also like to thank Benoit Laslier for answering many of my
questions about probability theory.
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2 Random submanifolds

This section is concerned with the precise definition of the random submanifolds we consider.
The first two subsections explain how we produce them in a quite general setting. The third
one introduces the covariance kernel, which characterizes their distribution. We also describe
the distribution induced on the bundle of 2-jets in terms of this kernel. Then we describe
what we called Riemannian random waves, before explaining how to adapt all this in the real
algebraic case. This kind of random submanifolds has already been considered by Bérard
[8], Zelditch [34] and Nicolaescu [26] in the Riemannian case, and by Gayet and Welschinger
in the real algebraic case, see [14, 16, 15]. See also [9, 10, 24] in special cases.

2.1 General setting

Let (M, g) be a smooth closed manifold of positive dimension n. We denote by |[dVas| the
Riemannian measure on M induced by g. That is, if x = (x1,...,x,) are local coordinates
in an open set U C M and ¢ is a smooth function with compact support in U,

(2.1) /M ¢ |dVy| = /EU o(x)/det(g(x))day . .. da,.

From now on, we fix some r € {1,...,n} that we think of as the codimension of our
random submanifolds. Let (-,-) denote the L?-scalar product on C>°(M,R") induced by
|dVas|: for any fi and fo € C°(M,R"),

(2.2) (1 fa) = / (@) e Vi

where the inner product on the right-hand side is the standard one on R".

Notation 2.1. Here and throughout this paper (-,-) will always denote the inner product
on the concerned Euclidean or Hermitian space.

Let V be a subspace of C>°(M,R") of finite dimension N. For any f € V, we denote by
Zy the zero set of f. Let D denote the discriminant locus of V', that is the set of f € V' that
do not vanish transversally.

If f vanishes transversally, Zy is a (possibly empty) smooth submanifold of M of codi-
mension r and we denote by |dVy| the Riemannian measure induced by the restriction of g
to Zy. We also denote by Vol (Z¢) the volume of Zy and by x(Zy) its Euler characteristic.
In the case r =n, when f ¢ D, Zy is a finite set and |dV| is the sum of the Dirac measures
centered on points of Zy.



We consider a random vector f € V with standard Gaussian distribution. That is the
distribution of f admits the density function:

! ( oy |2)
ex — = ||
27‘()% P 2

with respect to the Lebesgue measure of V. Under some further technical assumptions on V'
(see section 2.2 below), f vanishes transversally almost surely. Hence, the random variables
Vol (Zy) and x(Zy) are well-defined almost everywhere, and it makes sense to compute their
expectation.

For the convenience of the reader, we gathered the few results we need about Gaussian
vectors in Appendix A. We introduce some notations here and refer to Appendix A for
further details. In the sequel, we will denote by X ~ N(m,A) the fact that the random
vector X is distributed according to a Gaussian with mean m and variance A. A standard
Gaussian vector is X ~ AN (0,1Id). We will denote by dvy the standard Gaussian measure
on a Euclidean space of dimension N, that is the measure with density (2.3) with respect to
the Lebesgue measure.

2.3 T
(2.3) H(

2.2 The incidence manifold

Following [26], we say that V is 0-ample if the map jO : f — f(x) is onto for every = € M.
From now on, we assume that this is the case and we introduce an incidence manifold as
Shub and Smale in [30] (see also [14, 16]).

Let F': (f,x) € VXM — f(z) € R" and let 01 F and 02 F denote the partial differentials
of F' with respect to the first and second variable respectively. For any (f,z) € V x M,

(2.4) OF(f x)=3° and WF(f,z)=d.f.

We assumed 50 to be surjective for every x € M, thus F is a submersion. Then ¥ = F~1(0)

is a smooth submanifold of codimension r of V' x M, called the incidence manifold, and for
any (fo,z) € V x M:

T 0002 = {(fsv) €V X T, M | f(2) + dy fo-v =0}

We set m1 : ¥ — V and 7 : ¥ — M the projections from X to each factor. A vector
f € V is in the range of dy, ,ym1 if and only if there exists some v € T, M such that
(fsv) € T{4,,2)%, that is f(x) is in the range of d, fo. Since V is 0-ample, the map ;2 is onto,
and d fo is surjective if and only if d(s, ;)71 is. Thus, the discriminant locus D is exactly the
set of critical values of ;. By Sard’s theorem, D has measure 0 in V', both for the Lebesgue
measure and for dvy, and f vanishes transversally almost surely.

We equip ¥ with the restriction of the product metric on V' x M. Then, whenever f ¢ D,
(m1)7Y(f) = {f} x Z; is isometric to Zf, hence we will identify these sets. Similarly, we will
identify (m) ™1 (x) = ker(j)) x {x} with the subspace ker(j0) of V.

2.3 The covariance kernel

In this subsection we introduce the Schwarz kernel and covariance function associated to
our space of random functions. It turns out (see Proposition 2.3 below) that these objects
are equal. The first to use this fact were Bleher, Shiffman and Zelditch in the case of
complex projective manifolds [4] and in the case of symplectic manifolds [5]. In the setting
of Riemannian random waves this was used by Zelditch [34] and Nicolaescu [26].

In C>°(M,R") equipped with the L2-inner product (2.2), the orthogonal projection onto
V' can be represented by its Schwartz kernel, denoted by E. That is there exists a unique



E:Mx M — R"®R" such that for any smooth f : M — R", the projection of f onto V is
given by:
(25) o0 (Ble,) f) = [ (B, f) 4Vl

yeM

In the previous formula, the inner product on the right-hand side is the usual one on R",
acting on the second factor of R” ® R". The kernel E has the following reproducing kernel

property:
(2.6) VfeV,VaeM, f(z)=(E(x-),f).

If (f1,..., fn) is any orthonormal basis of V', one can check that F is defined by:

This proves that F is smooth. Besides, for allz € M, E(x, z) is in the span of {(®( | € R"},
and for all ¢ € R":

N N

(28) (B(z,7),®C) =Y (filz) ® filz) ,C®C) =D _({fi(x),)* = 0.

i=1 i=1
This last equation shows that we can check the 0-amplitude condition for V' on its kernel.
Lemma 2.2. V is 0-ample if and only if, for all x € M and all ¢ € R" \ {0}, we have:
(E(xz,z),(®C) > 0. That is if and only if E(x,x) is a positive-definite bilinear form on
(R™)* for any x € M.
On the other hand, the standard Gaussian vector f € V defines a smooth centered
Gaussian field (f(x))zenm with values in R”. TIts distribution is totally determined by its

covariance function: (z,y) — Cov(f(z), f(y)) from M x M to R"®@R", where Cov(f(z), f(y))
stands for the covariance form of the random vectors f(z) and f(y) (cf. Appendix A).

Proposition 2.3. Let V' be a finite-dimensional subspace of C**(M,R") and E its Schwartz
kernel. Let f ~ N(0,1d) in V, then we have:

Ve,ye M, Cov(f(z), f(y) = E[f(x) ® f(y)] = E(z,y).

Proof. Let x and y € M, then the first equality is given by Lemma A.7. We will now show
that E[f(z) ® f(y)] satisfies condition (2.5) to prove the second equality. Let fo : M — R"
be a smooth function and = € M,

/ (@) fw)] . fo(u) 14V = / _EIS@) @ ) So)] [V
- / _EF@) () Solw)] 14Vl = ELF@) (7 o).

If fo € V*, this equals 0. If fo € V, we have:

E[f(z)(f, fo)l = E[E(z,), f) (fo, )] = (E(x,-), fo) = fo(),

where we used the reproducing kernel property (2.6) both for f and fy and we applied
Lemma A.8 to f ~ N(0,Id). In both cases, z — E[f(z) ([, fo)] is the projection of fy onto
V', which shows the second equality in Proposition 2.3. O

This tells us that the distribution of our Gaussian field is totally determined by the
Schwartz kernel E. In our cases of interest, asymptotics are known for E and its derivatives,
see section 3 below. This is what allows us to derive asymptotics for the expectation of the
volume and Euler characteristic of Zy.



2.4 Random jets

Let VM be the Levi-Civita connection on (M, g). For any smooth f : M — R", we denote
by V2f = VMdf the Hessian of f.

Let 0, (resp. 0y) denote the partial derivative with respect to the first (resp. second)
variable for maps from M x M to R" ® R". Likewise, we denote by 0y, (resp. d,,) the
second partial derivative with respect to the first (resp. second) variable twice. As for the
Hessian above, all the higher order derivatives are induced by V.

Now, let f ~ N(0,1d) in V. We will describe the distribution induced by f on the 2-jets
bundle of M. Let z € M, then we denote by J*(R") the space of k-jets of smooth functions
from M to R" at the point z (we will only use k € {0,1,2}). We already defined

3O (M,R") — R".
[ fla)
We define similarly,
L C®(M,R™) = R"®@ (R@ T M)
[ (F(@),def)
and 53 :CP(M,R") = R"® (R® T, M @ Sym(T; M)),
fe (f@),dof, V2S)

where Sym(7* M) denotes the space of symmetric bilinear forms on 7, M.

The map j2 induces an isomorphism between J2(R") and the image of j2. In the sequel
we will identify these spaces through j2. Likewise, J.!(R") and the image of jl will be
identified through ;1.

Lemma 2.4. Let V be a finite-dimensional subspace of C*°(M,R") and E its Schwartz
kernel. Let f ~ N(0,1d) in V and x € M. Then ji(f) = (f(x),d.f,V2f) is a centered

Gaussian vector, and its variance form Var(j2(f)) is characterized by:

(2.9) Var (f(z)) = E[f(z) ® f(z)] = E(,2),

(2.10) Var (d, f) = E[V.f @ Vo f] = (0.0,E)(z, ),
(2.11) Var (V2f) =E[V2f ® V2f] = (04,5044 E)(z, ),
(2.12) Cov (f(x ) of) =E[f(x) ® Vo f] = (9,E)(x, ),
(2.13) Cov (f(x),Vif) =E[f(x) ® Vif] = (9, E)(x, x),
(2.14) Cov (dz f, vg ) =E[Vaf @Vif] = (0.0, ,E)(z, ).

Proof. The first equality on each line is given by Lemmas A.4 and A.7. Then Proposition 2.3
gives the second equality in (2.9). The other equalities are obtained by taking partial deriva-
tives of (2.9) O

With this lemma, we have described the distribution of j2(f) only in terms of E. Since
JO(f) and jl(f) are the projections of j2(f) onto R™ and R" @ (R & T;7 M) respectively, their
distributions are also characterized by Lemma 2.4.

2.5 Riemannian random waves

In this section, we describe what we called Riemannian random waves, that is random linear
combinations of eigenfunctions of the Laplacian.

Let A denote the Laplace-Beltrami operator on the closed Riemannian manifold (M, g).
Recall the following classical facts from the theory of elliptical operators, see [12, thm. 4.43].



Theorem 2.5. 1. The eigenvalues of A : C®°(M) — C>®(M) can be arranged into a
strictly increasing sequence of non-negative numbers (A )gen such that Ak k—> +00.
— 400

2. The associated eigenspaces are finite-dimensional, and they are pairwise orthogonal for
the L?-inner product (1.1) on C>°(M) induced by g.

Let A > 0, then we denote by V) the subspace of C*°(M) spanned by the eigenfunctions
of A associated to eigenvalues that are less or equal to . Each f = (f1), ... f") e (Vy)"
defines naturally a map from M to R” so that we can see (V)" as a subspace of C>°(M,R").
By Theorem 2.5, V) is finite-dimensional so we can apply the construction of sections 2.1
to 2.4 to (V)"

Since we consider a product situation, it is possible to make several simplifications. First,
the scalar product (2.2) on (Vi)" is induced by the one on Vy. Thus f = (fM,..., f"))is a
standard Gaussian in (Vy)" if and only if f), ..., f(") are  independent standard Gaussian
in V. For a f € (V)" satistying this condition, fO . f0) are independent, and so are
their derivatives of any order. This means that, for every x € M, the matrices of Var(f(z)),
Var(d, f) and Var(V2f) in the canonical basis of R” are block diagonal.

Another way to say this is that the kernel of (V)" is a product in the following sense.
We denote by ey : M x M — R the Schwartz kernel of the orthogonal projection onto V)
in C*°(M) and by Ej the Schwartz kernel of (V)". The kernel ey, is the spectral function of
the Laplacian and precise asymptotics are known for ey and its derivatives, see section 3.

Let (41, ...,¢n) be an orthonormal basis of V. By (2.7),

(2.15) ex: (x,y) —~ Zapz(x)gol(y)

Let (¢1,...,¢r) denote the canonical basis of R”. The maps ¢;(; : M — R” with 1 <i < N
and 1 < ¢ < r give an orthonormal basis of (V)" and, for all z and y € M,

r N

Ex(x,y) = Y (0i()C) @ (0i()¢g) = exl,y) Y 6 @ g

g=1i=1 g=1

Lemma 2.6. Let ((1,...,() be any orthonormal basis of R”, for all x, y € M,

Ex(x,y) = ex(z,y) (Z G ® Qq) :

An immediate consequence of this and Lemma 2.2 is that (V)" is O-ample if and only if
ex(z,z) > 0 for all z € M. By (2.15), this is equivalent to V) being base-point-free, that is
for every x € M, there exists f € V) such that f(x) # 0.

T

Lemma 2.7. For all A > 0, (V)\)" is 0-ample.

Proof. The constant functions on M are eigenfunctions of A associated to the eigenvalue 0.
Thus for every A > 0, V) contains all constant functions on M, hence is base-point-free. By
the above remark, (V)" is then 0-ample. O

2.6 The real algebraic setting

Let us now describe more precisely the real algebraic framework. The main difference with
what we did previously is that we consider sections of a rank r vector bundle instead of
maps to R". The local picture is the same as in sections 2.1 to 2.5, so that we can adapt
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everything to this setting. But the formalism is a bit heavier. A classical reference for most
of this material is [17].

Let X be a smooth complex projective manifold of complex dimension n. We equip X
with a real structure, that is with an antiholomorphic involution cy. We assume that its real
locus, the set of fixed points of cy, is not empty and we denote it by RX. Let £ be an ample
holomorphic line bundle over X equipped with a real structure ¢, compatible with the one
on X. By this we mean that cy o™ = w o ¢z, where 7w : L — X stands for the projection
map onto the base space. Similarly, let £ be a holomorphic vector bundle of rank r over X,
with a compatible real structure cg.

Let hy and hg be real Hermitian metrics on £ and & respectively, that is ¢ (hs) = he
and cg (he) = he. We assume that hp is positive in the sense that its curvature form w is
Kahler. Locally we have:

Wi = 500 (he(C,0))

where ( is any non-vanishing local holomorphic section of £ on the open set 2 C X. This
form corresponds to a Hermitian metric gc = w(+,¢-) on X whose real part is a Riemannian
metric g. We denote by dVx the volume form “+ on X.

Remark 2.8. The normalization of w is the one of [2, 4], but differs from our references
concerning peak sections [16, 32]. This will cause some discrepancies with the latter two in
section 3.2. With our convention, the Fubini-Study metric on RP" induced by the standard
metric on the hyperplane line bundle O(1) is the quotient of the Euclidean metric on S™.

Let d € N, then the vector bundle £ @ £ comes with a real structure ¢q = ce @ ch
compatible with cy and a real Hermitian metric hq = he ® h%. We equip the space I'(€ ® L)
of smooth sections of £ ® £ with the L? Hermitian product defined by:

(216) Vs, 89 € F(E X Ed), <51 ,82> = / hd(sl, 82) dVy.
X

We know from the vanishing theorem of Kodaira and Serre that the space H°(X, £ ® L)
of global holomorphic sections of £ ® £¢ has finite dimension N; and that Ny grows as a
polynomial of degree n in d, when d goes to infinity. We denote by:

RH' (X, e L") ={se H* (X, L") |cgos=s0cx}

the space of real holomorphic sections of £® L4, which has real dimension Ny. The Hermitian

product (2.16) induces a Euclidean inner product on RH(X,€ ® £4). Notice that we

integrate on the whole of X', not only on the real locus, even when we consider real sections.
If s € RHY(X,E ® L) is such that its restriction to RX vanishes transversally, then its

real zero set Zs = s71(0) NRX is a (possibly empty) submanifold of RX of codimension 7.

We denote by |dV;| the Riemannian measure induced on this submanifold by the metric g.
As in section 2.2, we consider the incidence manifold:

(2.17) Sq={(s,2) e RHO(X,E @ L) x RX | s(z) =0} .

In this setting, 34 is the zero set of the bundle map Fy : RH(X, £ ® L) x RX — R(E® LY)
over RX defined by Fy : (s,z) — s(x). In a trivialization, the situation is similar to the
one in section 2.2. Thus, if RH?(X,E ® £4) is 0-ample, ¥4 is a smooth manifold equipped
with two projection maps, m; and 7o, onto RH?(X, £ ® £L?) and RX respectively. By Sard’s
theorem, the discriminant locus of RH?(X, € ® £L?) then has measure 0 for any non-singular
Gaussian measure, since it is the set of critical values of 7.

Remark 2.9. Here, by RH(X,& ® £%) is 0-ample we mean that, for every x € RX, the
evaluation map jO?: s € RHY(X,E ® L) — s(z) € R(E ® L), is onto.

11



Let V¢ denote any real connection on £® £4, that is such that for every smooth section s,
AV (caosocy) =cqgo (Vds) odcy. For example one could choose the Chern connection. We
consider the vertical component V?F,; of the differential of Fj;, whose kernel is the tangent
space of ¥,4. For any (sg,z) € X4 the partial derivatives of F,; are given by:

(2.18) I Fy(so,x) = 724 and O3 Fy(s0, 1) = Visg.

Note that we only consider points of the zero section of £® L%, hence all this does not depend
on the choice of V<.

Let Py (resp. P») denote the projection from X' x X onto the first (resp. second) factor.
Recall that (€ ® £4)K (£ ® L) stands for the bundle Py (£ ® L) ® Py (€ ® L) over X x X.
Let E4 denote the Schwartz kernel of the orthogonal projection from the space of real smooth
sections of £ ® £4 onto RH®(X, £ ® L?). Tt is the unique section of (£ ® L4) X (£ ® L4) such
that, for every real smooth section s of £ ® L%, the projection of s on RH?(X, € @ £%) is
given by:

s (Balz,),s) = / Tl Eala.). () AV

Here, hg acts on the second factor of (€ ® £%), ® (€ ® L?),.
The kernel E; satisfies a reproducing kernel property similar to (2.6):

(2.19) Vs € RHY(X,E® L), Ve e RX,  s(x) = (Fy4(z,-),s) € R(E® LY),.
If (s1,...,5n,) is an orthonormal basis of RH®(X, & ® £?) then for all x and y € X,

Ng

(2.20) Ea(z,y) =) si(2) @ 5:(y)-

i=1
For any z € RX, this shows Ey(x,z) is in the span {( ® ¢ | ( € R(£ ® £4),.}. We also get
the analogue of Lemma 2.7.
Lemma 2.10. RHY(X,E @ L?) is 0-ample if and only if for any x € RX, E4(x,x) is a
positive-definite bilinear form on (R(€ ® L£4),)*.

Let s be a standard Gaussian vector in RH(X,£ ® L%), then (s(x))zery defines a
Gaussian field with values in £ ® £¢ and its covariance function is a section of (€ ® £4) X
(€ ® £4). The same proof as for Proposition 2.3 gives the following.

Proposition 2.11. Let E; be the Schwartz kernel of RHY(X,E @ £%). Let s ~ N(0,1d) in
RHO(X,E ® L), then we have:

Ve,y e X, Cov(s(z),s(y)) = Els(z) @ s(y)] = Ea(z,y).
Remark 2.12. The kernel Ej is also the kernel of the orthogonal projection onto H%(X, £R.L%)
inT (5 ® Ed) for the Hermitian inner product (2.16), that is the Bergman kernel of £ @ L.

As in section 2.4, let V®? denote the Levi-Civita connection on (RX, g). This connection
and V¢ induce the connection VEY @ Id +1d ®@V? on T*(RX) ® (£ ® L?). We denote by
V24 the second covariant derivative (VR @ Id +1d ®@V4) o V4.

Let z € RX and let JF(€ ® £4) denote the space of real k-jets of real smooth sections of
E® L% at x. On the space of smooth real sections of £ ® L% we define

it s (s(2), Vis) and gt s e (s(x), Vs, Varls),

where V9s and V295 are implicitly restricted to T,RX. These maps induce isomorphisms
from J! (€ ® L) to the image of j1¢ in R(€ ® £%), ® (R® T;RX) and from J2(€ @ L) to
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the image of j2¢ in R(€ ® £%), @ (R ® TRX @ Sym(T;RX)) respectively. Note that the
above isomorphisms are not canonical since they depend on the choice of V4.

We have the following equivalent of Lemma 2.4, with the same proof, and similar notations
for the partial covariant derivatives.

Lemma 2.13. Let E; denote the Bergman kernel of RHY(X,E® L) and let s be a standard
Gaussian vector in RHO(X,ERL?Y). Let x € RX, then j24(s) is a centered Gaussian vector,
and its variance form is characterized by:

2.21 Var (s(z)) = E[s(z) ® s(z)] = Eq(z,z),
2.22 Var (Vis) =E[Vis®@Vis] = (0,0,Eq)(z, ),
2.23 Var (V2%s) = E[V2%s @ V2] = (01,.0y,yFd)(z, z),

s(x)® Vs = (0yBa)(z, @),
s(z) @ V2is] =

x

(
Vis@V2is| = (0,0y,yEa)(z, ).

x

Cov (s(z), V2%s

x

(2.21) )=E
(2:22) )=E
(2.23) )=E
(2.24) Cov (s(z),Vis) =E
(2.25) )=E
(2.26) )=E

3 Estimates for the covariance kernels

We state in this section the estimates for the kernels described above and their first and
second derivatives. These estimates will allow us to compute the limit distribution for the
random 2-jets induced by the Gaussian field (f(z))zenr (vesp. (s(2))zery)-

In the case of the spectral function of the Laplacian ey, the asymptotics of section 3.1
were established by Bin [3], extending results of Hérmander [20]. In the algebraic case,
Bleher, Shiffman and Zelditch used estimates for the related Szego kernel, see [4, thm. 3.1].
In terms of the Bergman kernel, a similar result was established in [2]. Both these results
concern line bundles. Here, we establish the estimates we need for the Bergman kernel in the
case of a higher rank bundle using Hormander—Tian peak sections (see sections 3.2 and 3.3
below).

3.1 The spectral function of the Laplacian

We consider the Riemannian setting of section 2.5. Let € M and let (x4, ..., zy) be normal
coordinates centered at x. Let (y1,...,yn) denote the same coordinates in a second copy
of M, so that (x1,...,2Zn,y1,...,Yn) are normal coordinates around (z,z) € M x M. We

denote by 0., (resp. 9,,) the partial derivative with respect to x; (resp. y;), and similarly
Oz, .z; (resp. Oy, ;) denotes the second derivative with respect to z; and x; (resp. y; and y;).
Let

1
1
2(4m)3T (24 2)

"=

and

1
BT aniT 3+ 3)

where I' is Euler’s gamma function. Let us recall the main theorem of [3].
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Theorem 3.1 (Bin). Let V) be as in section 2.5 and let ey denote its Schwartz kernel. The
following asymptotics hold, uniformly in x € M, as A — +o0:

(3.1) ex(z,2) = A2 + O()\%l) )
(32) axiek(xvx) = O(Ag) ’
—’71)\%+1+O()\HT+1) Zfl = ka
(33) azi,zkek(xax) = n+1
O(AT) ifi 4k,
MAFLO(NF) fi=
(34) aziayjek(xv'r) = n+1
(N i

(3.5) Orsap Oy, ex(z,2) = O(NTTY)
372A%+2+0(A"T”) ifi=j=k=1,
(8.6)  DuvnDyymer(@a) =4 wAPLO(NE) ifi=jtk=lori=k#j=1,
O()\TB) otherwise.

Since ey is symmetric, this also gives the asymptotics for 9, ex, 0y, y,ex and 0,0y, 4, €x
along the diagonal. This theorem, together with Lemma 2.6, gives the estimates we need for
the kernel Ey of (V3)".

We will need the following relations:

(3.7) O _pto and e

71 Y2

3.2 Hormander—Tian peak sections

We now recall the construction of Hérmander—Tian peak sections in the framework of sec-
tion 2.6. Let X be a complex projective manifold. Let £ be a rank r holomorphic Hermitian
vector bundle and £ be an ample holomorphic Hermitian line bundle, both defined over X.
We assume that X', £ and £ are endowed with compatible real structures, and that the
Kahler metric gc on X is induced by the curvature w of L.

The goal of this subsection is to build, for every d large enough, a family of real sections
of £ ® L% with prescribed 2-jets at some fixed point z € RX. Moreover, we want this family
to be orthonormal, up to an error that goes to 0 as d goes to infinity. Using these sections,
we will compute (in section 3.3 below) the asymptotics we need for the Bergman kernel.

Let z € RX and (x1,...,2,) be real holomorphic coordinates centered at  and such
that (66_11’ ce %) is orthonormal at . The next lemma is established in [15, lemma 3.3],

up to a factor 7 coming from different normalizations of the metric.

Lemma 3.2. There exists a real holomorphic frame (o for L, defined over some neighborhood
of x, whose potential —In(hz (o, (o)) vanishes at x, where it reaches a local minimum with
Hessian gc.

We choose such a frame (g. Let ((1,...,() be a real holomorphic frame for £ over a
neighborhood of x, which is orthonormal at z. Since X’ is compact, we can find p > 0, not
depending on x, such that local coordinates and frames as above are defined at least on the
geodesic ball of radius p centered at x. The following results are proved in [16, section 2.3].
See also [14, section 2.2] and the paper by Tian [32, lemmas 1.2 and 2.3], without the higher
rank bundle £ but with more details.
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Proposition 3.3. Letp = (p1,...,pn) EN", m>pi+---+p, and g€ {1,...,r}.
There exists dy € N such that, for any d > do, there exist Cq, > 0 and s € RHY(X,E ® £4)
such that ||s|| =1 and

s(@1, o swn) = Cap (25wl + Ol wa) 7)) (14 0(d)) ¢ @ ¢4

in some neighborhood of x, where the estimate O(d=>™) is uniform in v € RX.
Moreover, dy depends on m but does not depend on x, p, q or our choices of local coor-
dinates and frames. Finally, Cqp is given by:

2
)= | ol P (G Ve
{11, < 2

The following definitions use Proposition 3.3 with m = 3 and the corresponding dp.

Definitions 3.4. For any d > do and g € {1,...,7} we denote the sections of RH®(X, £2.L?)
given by Proposition 3.3 by:

° Sg’qforplz"':pn:()’
53 for p; =1 and Yk # 4, pp = 0,
s‘i’iq for p; =2 and Vk # i, pr, =0,
° s‘i’]‘? for p, =p; =l and Vk ¢ {i,j}, pr =0, when ¢ < j.

Computing the values of the corresponding Cy,, (see [14, lemma 2.5]), we get the following
asymptotics as d goes to infinity. Once again, O(d~!) is uniform in z.

Lemma 3.5. For every q € {1,...,r}, we have:

(3:8) 501 = \/fﬁi (10l all’)) 1+ 0(d) G,
39) vie kst = [0 (w0l elf)) (14 0 ¢ 0 G

(3.10)

dn+2

2
Vie{l,...,n}, sii= pe <%+O(||(z1,...,xn)||6)>(1+O(d1))§q®§g,

and finally, Vi,j € {1,...,n} such that i < j,

(3.11) s = ,/dﬂ” (mj + O(||(:c1,. .,xn)HG)) (1+0(dY)) ¢ @ ¢

1
Remark 3.6. These values differ from the one given in [16, lemma 2.3.5] by a factor ( [, dVx)?
and some power of /7 because we do not use the same normalization for the volume form.
For the same reason they also differ from [32, lemma 2.3] by a factor 73 .

w

The sections defined in Definition 3.4 are linearly independent, at least for d large enough.
In fact, they are asymptotically orthonormal in the following sense. Let Hg@ CRH(X,E®
L£%) denote the subspace of sections that vanish up to order 2 at x.
Lemma 3.7. The sections (s; b)) cocr and (s2 i) 1<q<r  defined in Definition 3.4 have L*-

0<i<n 1<i<G<n

norm equal to 1 and their pairwise scalar product is dominated by a O(d~') independent
of x. Moreover, their scalar product with any unit element of Hg,m is dominated by some
O(d=1) not depending on .
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3.3 The Bergman kernel

In this section we compute some asymptotics for the Bergman kernel and its derivatives.

Let x € RX and let (z1,...,z,) be real holomorphic coordinates around x such that
(66—%17 cee ;Tn) is orthonormal at x. We denote by (y1,...,y,) the same coordinates as
(1,...,2y) in a second copy of X. Let (o be a real holomorphic frame for £ given by
Lemma 3.2 and ({1, ..., () be a real holomorphic frame for £ that is orthonormal at . For

simplicity, we set Qg = (p(z) ® () for every p € {1,...,7} and d € N, so that (¢{,...,¢?)
is an orthonormal basis of R(€ ® £%),..

Let V¢ be any real connection on £ ® £¢ such that, for every p € {1,...,7}, V4((, ® (&)
vanishes in a neighborhood of x. In this neighborhood, we have for every function f:

(3.12) VUG =deGo  and  VP(fL o) =Vie g e,

where V% stands for the associated second covariant derivative, as in section 2.6. This
choice of connection may seem restrictive but the quantity we want to compute do not
depend on a choice of connection so that we can choose one that suits us.

As usual, V? induces a connection on (€ ® £4) X (£ @ L4). We denote by 97, and 9%, the

partial covariant derivatives with respect to z; and y; respectively. We also denote by 8d

T,

(resp. agiﬁyj) the second derivative with respect to x; and x; (resp. y; and y;).

Proposition 3.8. The following asymptotics hold as d — 4o00. They are independent of
x € RX and of the choice of the holomorphic frame ((1,...,¢).

d_n m—1 - _ /
(3.13) (Ba(w,a),l o chy = § T OT) #r=p'
O(dnfl) otherwise,
(3.15) <<9i o Ba(z, Cd ® cd,> o
dn—i—l . . ) ' .
310 <aziaszd<x,x . ,> [0 =i iz
d") otherwise,
(3.18)
n—+2
2——+0(d"") ifp=p andi=j=k=I,
dn+2

<alzil Zkall/i; ylEd(‘T’x)’gg ® ng> = +O(dn+1) if p= p/ andi=j# k=1,

mn
orifp=p andi=1#k=7j,
O(d”“) otherwise.

Remark 3.9. Since RH(X, £ ® L?) is not a product space, the terms with p # p’ are usually
not zero. However they are zero when & is trivial, for example.

Corollary 3.10. For every d large enough, RH(X, € @ L) is 0-ample.

Proof of Corollary 3.10. Let x € RX. By (3.13), the matrix of E4(x,z) in any orthonormal
basis of R(E® L), is (%)n I, (1 + O(d’l)), where I, stands for the identity matrix of size r.
Then Ey4(x, x) is positive-definite for d larger than some dy independent of . By Lemma 2.10,
RH?(X,E ® L) is 0-ample for d > dp. O
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Proof of Proposition 3.8. First we build an orthonormal basis of RH®(X, £®L?) by applying
the Gram—Schmidt process to the family of peak sections. Then we use formula (2.20) and
the asymptotics of Lemma 3.5 to prove the proposition.

We order the sections of Definition 3.4 as follows:

(3.19)
d,1 d,r d,1 d,r d,1 d,r .d,1 d,r _d,1 d,r d,1 d,r
S0 o580 ST s n ST e Sy sy Sy STy 1811552725 05829y oy Splns e Sl
d,1 d,r d,1 d,r d,1 d,r d,1 d,r d,1 d,r
§12s 1812581802 5180 -2 S1msce 151 mr 523015985+ 3 Sy 1y sSp_1 -

)

This family is linearly independent for d large enough and spans a space whose direct sum
with HY , is RHY(X,E ® L£%). We complete it into a basis B of RH(X,€ ® L%) by adding
an orthonormal basis of Hgym at the end of the previous list.
We apply the Gram—Schmidt process to B, starting by the last elemer;tls and §oing
dr zd, zdor

backwards. Let B denote the resulting orthonormal basis, and 53’1, e 8T ST S,

. . -d . . . . d
denote its first elements. This way, 5, , is a linear combination of s;"; , and elements
, ,

of Hg,w, and 53’1 is a linear combination of (possibly) all elements of B. We denote by

(bi), i< rntnm+2) the first elements of B listed above (3.19) and by (b;) the corresponding
X 2

elements of B.

Let 7 € {1,...,%} and assume that for any k£ < ¢ and any j > ¢ we have

<b;c ,l;j> = O(d™"). Note that this is the case for i = 5(n + 1)(n + 2). Then,

b= > (bi by ) by —

5 J>i

(3.20) b =
b= > (bisbi Y by —

j>i

where ; stands for the projection of b; onto H ,. By Lemma 3.7, lmsll? = (bs , ) = o(d™).
- 2
bi =D s <bi , bj> bj — || =1+0(d™'). Using Lemma 3.7 and

the above hypothesis once again, we get:

Then by our hypothesis

<bk,5i>:(1+0(d‘1)) <bk,bi>—z<bk,6j><bi,6j>—<bk,m> =0(d™),

for any k£ < i. By induction, for any 1 < i < j < M, <bi,l~7j> = O(d™'). Then,

. . r(n+1)(n+2
using (3.20), for any i € {1, ey %},

bi=|bi+0(d )Y bj—m | (1+0(d7)).

Jj>i

Another induction gives:

(3.21) bi=|bi+0(d™")) bj+7 | (1+0(d7)),
Jj>i

for any i, where 7; € H , is such that I7)* = O(d™'). Moreover, all the estimates are

independent of x and i € {1, ceey W}
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Among the elements of B, only Eg o Eg’T do not vanish at z. Using formula (2.20),

we get Ey(z,z) = Z 58(2) @ 309(x). Then,
1<g<sr

T

(Balw,2), Gl o Gh) = - (367(). 1) (55°@) .65 )

q=1

Recall that by = sg L b= Eg’r. Because of (3.21), for all ¢ € {1,...,r},

(s37(@).¢1) +0(d™) > (s (@),¢)

P
V)
o Q.
Q
—
&
~
<L
~—
I

q’'=1
(3.22) e
_ (E) (1+0(d™)) ifp=q,
O(df_l) otherwise,

where the last equality comes from equation (3.8). This establishes (3.13).
Likewise,

(0 Ea(x,2), ¢ @ G =< > 050 ’q(x>,<§®c§/>

1<q<r

> (ot 50, ¢ (56 i)

1<q<r

The description (3.21) shows that 8gi ég’q(:c) does not necessarily vanish, but it equals:

ddq
N s

1<q'<r
1<j<n

y (3.9), one gets that <8gi§g’q(x),§g> = O(d%), for all p and ¢. Besides by (3.22),
<§g’q(z) ,(g> = 0(d?) for all p and ¢. This proves (3.14).

The remaining estimates can be proved in the same way, using Lemma 3.5 and the fact
that the estimates for corresponding elements of B and B are the same. o

4 An integral formula for the Euler characteristic of a
submanifold

The goal of this section is to derive an integral formula for the Euler characteristic of a
submanifold defined as the zero set of some f: M — R", in terms of f and its derivatives.
This section is independent of the previous ones and the results it contains are only useful
for computing expected Euler characteristics (Theorems 1.2 and 1.4).

We start by recalling the formalism of double forms, which was already used in this
context by Taylor and Adler, see [31, section 7.2]. The Riemann curvature tensor and the
second fundamental form of a submanifold being naturally double forms, this provides a
useful way to formulate the Chern—Gauss—Bonnet theorem and the Gauss equation. This is
done in sections 4.2 and 4.3 respectively. Finally, we express the second fundamental form
of a submanifold in terms of the derivatives of a defining function and prove the desired
integral formula in section 4.4.
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4.1 The algebra of double forms

We follow the exposition of [31, pp. 157-158]. Let V' be a real vector space of dimension n.
For p and q € {0,...,n} we denote by A\”?(V*) the space A’(V*) @ AY(V*) of (p+ q)-linear
forms on V that are skew-symmetric in the first p and in the last ¢ variables. The space of
double forms on V is:

(4.1) ANV N V)= @ AV

0<p,g<n

Elements of AP%(V*) are called (p, q)-double forms, or double forms of type (p,q). We set:

n

(42) AV = DA (V).

p=0

Note that /\1’1 V* is the space of bilinear forms on V.

On A*(V*)® A*(V*) we can define a double wedge product. It extends the usual wedge
product on A*(V*) ~@"_, AP (V*), so we simply denote it by A. For pure tensors a ® /3
and o/ ® B € A\*(V*) @ A\*(V*), we set:

(4.3) (@@p)A (@ @p)=(and)e (BAF)

and we extend A to all double forms by bilinearity. This makes A\*(V*) ® A*(V*) into an
algebra, of which A**(V*) is a commutative subalgebra. We denote by v* the double
wedge product of a double form v € A®*(V*) with itself k times.

Lemma 4.1. Let « be a symmetric (1, 1)-double form on' V', then for every x,y,z andw €V,
a"?((2,y), (z,w)) = 2 (a(x, 2)a(y, w) — a(z, w)a(y, 2)) .

Proof. Let (e1,...,en) be a basis of V and (e],...,e}) its dual basis. We have:

T n

o= g ape; @ e, and then a? = E aikai(e; ANep) ® (e Aep).
1<i,k<n 1<i,j,k,l<n

Note that we do not restrict ourselves to indices satisfying ¢« < j and k < [ as is usually
the case with skew-symmetric forms. By multilinearity, it is sufficient to check the result on
elements of the basis. Let 4,j,k and I € {1,...,n}, then

OéAQ((ei, ej), (er,€e)) = Qil Q] — Qi QG — QG OGE + QL Qg
= 2(uraj — ioyk) (since a is symmetric)
=2(ales, ex)alej, er) — ales, e)ale;, er)).

O

We can consider random vectors in spaces of double forms. The following technical result
will be useful in the proofs of Theorems 1.2 and 1.4. See [31, lemma 12.3.1] for a proof.

Lemma 4.2. Let V' be a vector space of finite dimension n. Let a be a Gaussian vector in
/\1’1 V*. If a is centered, then for any p < 3,

! 21\ AD
Bla2r] = 22 (8[a2)"".
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Assume now that V' is endowed with an inner product. It induces a natural inner product
on A\®(V*) such that, if (e1,...,e,) is an orthonormal basis of V,

i1 1p

{e* A Aet 1gp<nand1<i1<i2<"'<ip<”}

is an orthonormal basis of A*(V*). We define the trace operator Tr on A**(V*) in the
following way. If a ® 3 € A**(V*) is a pure tensor, then:

(4.4) Tr(a® B) = {(a, B)

and we extend Tr to A**(V*) by linearity.

Let M be a smooth manifold of dimension n. Applying the previous construction point-
wise to T,,M, we define the vector bundle A*(T*M) ® A*(T*M) on M. Sections of this
bundle are called differential double forms on M, and we can take the double wedge product
of two such sections. Finally, if M is equipped with a Riemannian metric, we have a trace
operator Tr which is defined pointwise by (4.4). This operator is C°°(M)-linear and takes
sections of the subbundle A**(T*M) = @,_, A”*(T*M) to smooth functions.

4.2 The Chern—Gauss—Bonnet theorem

Let (M, g) be a closed smooth Riemannian manifold of dimension n. We denote by V* the
Levi-Civita connection of M, and by k its curvature operator. That is k is the 2-form on M
with values in the bundle End(TM) = TM ® T*M defined by:

(X, Y)Z =V¥VM 7z —Vv¥viZ — vf)”(y]z

for any vector fields X, Y and Z. Here [X,Y] is the Lie bracket of X and Y.
We denote by R the Riemann curvature tensor of M, defined by:

R(X.Y,Z,W) = g(s(X,Y)W, 2),

for any vector fields X, Y, Z and W on M. This defines a four times covariant tensor on M
which is skew-symmetric in the first two and in the last two variables, hence R can naturally
be seen as a (2,2)-double form. All this is standard material, except for the very last point,
see for example [21, section 3.3].

We now state the Chern—Gauss—Bonnet theorem in terms of double forms. Recall that
|dVar| denotes the Riemannian measure on M (see (2.1)).

Theorem 4.3 (Chern—Gauss—Bonnet). Let M be a closed Riemannian manifold of even
dimension n. Let R denote its Riemann curvature tensor and x(M) denote its Euler char-
1

acteristic. We have:
—_— Tr (R2) [dVas] -
(2m)>2 (g)'/zv[ r( )| |

If M is orientable, this can be deduced from Atiyah-Singer’s index theorem. The general
case is treated in [27]. The above formula in terms of double forms can be found in [31,
thm. 12.6.18], up to a sign coming from different sign conventions in the definition of R.

Remark 4.4. If M is a closed manifold of odd dimension then x(M) = 0, see [18, cor. 3.37].

X (M) =

4.3 The Gauss equation

Let (M, g) be a smooth Riemannian manifold of dimension n and M be a smooth submanifold
of M of codimension r € {1,...,n—1}. We denote by VM and V the Levi-Civita connections

20



on M and M respectively. Likewise, we denote by R and R their Riemann curvature tensor.
We wish to relate R and R. This is done by the Gauss equation, see Proposition 4.5 below.

We denote by II the second fundamental form of M C M which is defined as the section
of T*M @ T*M ® T*M satisfying:

(4.5) (X,Y) = — (v%y - @XY) = (V¥Y)*

for any vector fields X and Y on M. Here, (V% Y)L stands for the orthogonal projection

of VMY on TLM. 1t is well-known that II is symmetric in X and Y, see [21, lemma 3.6.2].
The second fundamental form encodes the difference between R and R in the following
sense, see [21, thm. 3.6.2].

Proposition 4.5 (Gauss equation). Let X, Y, Z and W be vector fields on M, then:

R(X,Y,Z,W)=R(X,Y,Z,W) + (Il(X, Z) , 1I(Y,W)) — (X, W) ,1I(Y, Z)).

We want to write this Gauss equation in terms of double forms. Let x € M and X, Y,
Z and W € T,M. Let U ~ N(0,Id) in T, M, by Lemma A.8:

(I(X, Z) , 1Y, W)) — (II(X, W), 1LY, Z))
= E[(IN(X, Z),U) (II(Y,W),U) — (II(X,W),U) (1LY, Z),U)].

Then we apply Lemma 4.1 to the symmetric (1, 1)-double form (IT,U) for fixed U. This
gives:

(II(X, Z2),I(Y,W)) — (X, W), I(Y, Z)) = %]E <II,U>/\2 (X,Y),(Z,W))|.

We proved the following version of the Gauss equation.

Proposition 4.6 (Gauss equation). Let (M,g) be a Riemannian manifold and let M be
a smooth submanifold of M, such that dim(M) > dim(M) > 1. Let R and R denote the
Riemann curvature of M and M respectively, and let 11 be the second fundamental form of
M C M. Then, in the sense of double forms:

~ ~ 1
vee N, R =R(@)+3E [<H(z) , UW} ,
where U ~ N(0,1d) with values in T,M, and R(x) is implicitly restricted to T, M.

4.4 An expression for the second fundamental form

Let us now express the second fundamental form II of a submanifold M of M defined as the
zero set of a smooth map f : M — R". For this we need some further definitions.

Let V and V' be two Euclidean spaces of dimension n and r respectively. Let L : V — V'
be a linear surjection, then the adjoint operator L* is injective and its image is ker(L)*, so

that LL* is invertible.

Definition 4.7. Let L : V — V' be a surjection, the pseudo-inverse (or Moore-Penrose
inverse) of L is defined as LT = L*(LL*)™! from V' to V.

The map L' is the inverse of the restriction of L to ker(L)*. It is characterized by the fact
that LL' is the identity map of V’ and LTL is the orthogonal projection onto ker(L)> .

Let f : M — R” be a smooth submersion and assume that M = f~(0). Recall that
V2f =vVMgf.
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Lemma 4.8. Let M be a Riemannian manifold and let M C M be a submanifold of M
defined as the zero set of the smooth submersion f : M — R". Let Il denote the second
fundamental form of M C M. Then,

Ve e M, I(z) = (d.f)! o V2],
where V2 f is implicitly restricted to T, M.

Proof. Let x € M, since II(z) and (d,f) take values in T, M+ = ker(d, f)*, we only need
to prove that d f o II(x) = V2f. Let X and Y be two vector fields on M. The map df - Y

vanishes uniformly on M, hence:
de(df - Y) - X = (V¥df), - Y +dof - (VXY) = 0.
Then, using equation (4.5) and ker(d, f) = T, M,
(dof o H(@)(X,Y) = ~dof - (VHY)" = —dof - (VEY) = (VEdf), - Y = V2f(X,Y). O

Proposition 4.9. Let (M, g) be a closed Riemannian manifold of dimension n and R its
Riemann curvature. Let f : M — R" be a smooth submersion and Zy = f~(0). We denote
by |dVy| the Riemannian measure on Z; and by Ry its Riemann curvature.

If n —r is even, the Euler characteristic of Zy 1is:

1
4.6 Zf) = —— Tr (R AmY 1AV,
(4.6) X0 = G [, B ™) 0051
where m = “5*. Furthermore, for all x € Zy,

(47) Ry() = R(w) + 3E[(V2F (o)) @)
where U is a standard Gaussian vector in T, M.
Proof. First, we apply the Chern-Gauss-Bonnet theorem 4.3 to Zy, which gives (4.6). Then
let z € Zy and U ~ N(0,1d) in T, M, by Proposition 4.6,
Ry(e) = R@) + 5E[(0;(2),0)"?]
where II; is the second fundamental form of Zy C M. We conclude by Lemma 4.8. O

Proposition 4.9 is also true for zero sets of sections. Let s be a section of some rank r
vector bundle over M that vanishes transversally and Z be its zero set. Let |dV;| denote
the Riemannian measure on Zs and R, denote its Riemann tensor. As above, we can apply

Theorem 4.3, so that:

1
(48) W2 = s [ (R V.
RASYAN

(2m)™m)

The result of Proposition 4.6 is still valid for Z,. Besides, the same proof as in Lemma 4.8
shows that, for any connection V¢, the second fundamental form II, of Z, satisfies:

Vo € Z,, () = (Vis)T o V2.

Remark 4.10. This is not surprising since the terms of this equality do not depend on a
choice of connection and the result in a trivialization is given by Lemma 4.8.

Finally, for every connection V% and every = € Z,, we get:
1
(4.9) Ry(@) = R(x) + 5E [(V2%s, (Vi)™ (U))"°] .

where U is a standard Gaussian vector in T, M, as in (4.7).
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5 Proofs of the main theorems

We now set to prove the main theorems. The proofs will be detailed in the Riemannian case
but only sketched in the real algebraic one, since they are essentially the same.

5.1 The Kac—Rice formula

First, we state the celebrated Kac—Rice formula, which is one of the key ingredients in
our proofs. This formula is proved in [5, thm. 4.2], see also [1, chap. 6]. For the reader’s
convenience, we include a proof in Appendix C.

Definition 5.1. Let L : V — V'’ be a linear map between Euclidean vector spaces. We
denote by |det™ (L)| the orthogonal determinant of L:

|det " (L) = y/det(LL*),
where L* : V! — V is the adjoint operator of L.

Remark 5.2. If L is not onto then |det* (L)| = 0. Else, let A be the matrix of the restriction of
L to ker(L)* in any orthonormal basis of ker(L)* and V’, then we have |det™ (L)| = |det(A)|.

As in section 2, we consider a closed Riemannian manifold M of dimension n and a
subspace V' C C*°(M,R") of dimension N (recall that 1 < r < n). We assume that V is
0-ample, in the sense of section 2.2, so that

L=A{(fix) eV x M| f(z) =0}

is a submanifold of codimension r of V' x M. Let f be a standard Gaussian vector in V. Then
Zy is almost surely a smooth submanifold of codimension r of M (see section 2.2). Recall
that E denotes both the Schwartz kernel of V' and the covariance function of (f(x))zenm-

Theorem 5.3 (Kac—Rice formula). Let ¢ : ¥ — R be a Borel measurable function, then

_ 1 1 n _
" mEZ;b(f,w) Vil = (2m)2 Joem \/WEW(JC’ @) |det* (d. )] ‘ flz)= 0} AVl

whenever one of these integrals is well-defined.

The expectation on the right-hand side is to be understood as the conditional expectation
of ¢(f,x) |det™ (dyf)| given f(x) = 0. By det(E(x,z)), we mean the determinant of the
matrix of the bilinear form F(z,z) in any orthonormal basis of R”.

5.2 Proof of Theorem 1.1

We start with the expectation of the volume, which is the toy-model for this kind of compu-
tations. In this case, the proof is closely related to [4, 5], in a slightly different setting. The
first step is to apply Kac—Rice formula above with ¢ : (f,z) — 1. We get:

(5.1)  E[Vol(Z;)] =

1 1
g E [[det™ (d.)] | f(x) = 0] |aVau]
(2m)2 AGM det(E(z,x)) | ( f)| /(@) [V |
Let © € M, then jl(f) = (f(z),d.f) is a Gaussian vector in R” ® (R @ T M) whose
distribution only depends on the values of E and its derivatives at (z,z), see Lemma 2.4.
Thus E[Vol (Z¢)] will only depend on the values of E and its derivatives along the diagonal
as was expected from [4, thm. 2.2].
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The next step is to compute pointwise asymptotics for the integrand on the right-hand
side of (5.1). We will use Lemma 2.4, which describes the distribution of jl(f), and the
estimates of section 3. Both in the Riemannian and the algebraic settings, the pointwise
asymptotic turns out to be universal: it does not depend on x or even on the ambient
manifold. This is because the distribution of jl(f) is determined by the asymptotics of
section 3 which are universal.

We now specify to the case of Riemannian random waves (see section 2.5), that is
V = (Vi)" for some non-negative A. Recall that (V)" is 0-ample (Lemma 2.7) so that
equation (5.1) is valid in this case. Let z € M, by Lemma 2.6 and (3.1) we have:

(5.2) det (Ex(z,2)) = (ex(z,2))" = (y0A%)" (1 + O()\_%)) :

Then we want to estimate the conditional expectation in (5.1). Before going further, the
asymptotics of section 3.1 suggest to consider the scaled variables:

1 1
(5.3) (tx, Lx) = <Wf(z>a W%f)

instead of jL(f). This is a centered Gaussian vector whose variance is determined by (5.3).
Besides, by Definition 5.1, the orthogonal determinant is homogeneous of degree r for linear
maps taking values in R", so that:

r(n+2)

(5.4) E[}deﬁ (daf)| ’f(z) :o] — ()N E[|detL (L) ’tA :o}.

Lemma 5.4. For every x € M, we have:

E[[det* (Ly)] | tx = 0] = (2@5% (1+0(x %)),

where the error term does not depend on the point x € M.

We postpone the proof of this lemma for now and conclude the proof of Theorem 1.1.
By (5.2), (5.4) and Lemma 5.4, for every z € M,

eyl el s =0] = (23) ! (14 0(x7)).

where the error term does not depend on the point 2 € M. By (3.7) this equals:

(733) Sy (ro(h)).

Plugging this into equation (5.1) gives Theorem 1.1.

Remark 5.5. The same proof shows that, for any continuous function ¢ : M — R, we have:
A2 Vol (S"~) -
= dV; ———= 4+ 0\ 7).
() (o) ey +o0 )

n+2\°% Vol (S"~)
El[|d d
() Blavil o Sy vl

in the sense of the weak convergence of measures.

E[ ¢ |dVy]
Zf

Hence,
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We still have to prove Lemma 5.4. For this, we need to compute the variance of L given
txn = 0. Let (x1,...,2,) be normal coordinates centered at x, and ((i,...,() denote the
canonical basis of R”. We equip R” ® (R & T, M) with the orthonormal basis:

(55) (Cla"'aCTacl ®dx1,...,§1®dzn,42 ®d'r17"'7§2®d1‘n;-"aCT®dz1;-"a<T®d$n)'

Let A(A) denote the matrix of Var(¢y, L) in this basis. This matrix splits as

o) A= (A0 Ay,

where Ago(A) and Ajp()) are the matrices of Var(ty) and Var(Ly) and Agi(A) = "Ajg(N) is
the matrix of Cov(ty, Ly). We can decompose further A1y and A1; into blocks of size r x r:

(5'7) A10(>‘) = (Azio()‘))1gz<nv A11(>‘) = (A?lj()‘))lgingn'

By the Definition (5.3) of (¢, L), these blocks are obtained by scaling the corresponding
blocks in the matrix of Var(j1(f)). Lemmas 2.4 and 2.6 tell us that each one of these blocks
is a scalar matrix. Then, using the estimates of section 3.1:

ex(z, x) _ 1
(5.8) Aoo(A) = %M L=1+0(x1),
) ; Oz,ex(z, ) N4
(5.9 Vie{l,...,n}, Alg(\)= ALY g :
O A =o(),

(5.10)

o Oudy e, L+0(A2) iti=],
and Vi,j € {1,....n}, A\ = OOy, er@,@) | ( )

MAEH @ ()F z ) otherwise,

where I, stands for the identity matrix of size 7. Thus A(A) = I,(p41) + O()F%) and, by
Corollary A.11, the distribution of L) conditioned on ty = 0 is a centered Gaussian with
variance operator A(\) = Id +O()\_%). Note that these estimates do not depend on x or
our choices of coordinates.

Proof of Lemma 5.4. Let Ly ~ N(0,A()\) in R” @ T*M. For A large enough, A()\) is non-
singular, and we have:

(5.11) 1EﬂdetL (Ly)| ‘ th = 0} = EHthL (LA)H

1 /.
/ |det (L)] exp (5 <A(/\)1L,L>> ar,
)% /
where dL stands for the Lebesgue measure on R" @ Ty M. Beware that we see L as a linear
map in the term ‘detl (L)‘ but as a vector in A(A\)~'L. The latter is not a composition.

Then A(A) = 1d+0(A~#), so that H[&(A)*l ~1d
C. Hence, for all Le R"® T M,

’<([\(/\)*1 - Id) L,L>‘ < % LI,
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and by the mean value theorem,

exp (_% (R - 1a) L,L>) - 1’ < % IL|I? exp (% |L|2) .

Then,

(5.12) ‘/ |detL (L)| <eXp (—% </~\(A)_1L,L>) — exp <—@>> dL

. o (1L (,_C
< m/metL (L)| ||IL||” exp (T (1 — ﬁ)) dL.

The integral on the right-hand side of (5.12) converges to some finite limit as A — +oo by
Lebesgue’s dominated convergence theorem, so that:

(5.13) /ydetL (L)| exp (—% <A(A)—1L,L>) dL = / |det* (L) e~ 2I1H1" aL + O(A—é) ,
Since det (A(A)) =14 O()\_%), by (5.11), (5.13) we have:

E [[det* (Ly)| ‘ tr = 0] =E[|det* (L)[] + O(A %),

where L is a standard Gaussian vector in R" @ T* M. The result of the lemma is given by
Lemma A.14. O

5.3 Proof of Theorem 1.3

We now consider the real algebraic setting described in section 2.6. The proof goes along the
same lines as above. Recall that X" is a complex projective manifold of dimension n, equipped
with a rank r holomorphic vector bundle £ and an ample holomorphic line bundle £, and
that X, £ and £ are endowed with compatible real structures. We are interested in the
volume of the real zero set Zs of a standard Gaussian section s in RH(X, € ® L£%).

By Corollary 3.10, RH?(X, € ® £9) is 0-ample for d large enough, so that we can apply
Kac—Rice formula (Theorem 5.3) with ¢ : (s,z) — 1, as in the Riemannian case. Note that
we have to use the incidence manifold ¥, defined by (2.17) here. As in (5.1), we get:

(5.14)  E[Vol(Z,)] = (;

- —————F||det* (Vs)|
2m)2 Joerx \/det(Eq(w,x))

s(x) = 0] |[dVex|,

where V¢ is any real connection on £ ® £%.
Let x € RX and (z1,...,2,) be real holomorphic coordinates around z such that
(66—%17 cee E?T) is orthonormal at x. Let (¢{,...,(?) be an orthonormal basis of R(€ ® £%),..

This yields an orthonormal basis of J2(€ ® £4) similar to (5.5).
The value of E [}detJ- (Vgs)|

does not depend on V¥ when s(x) = 0. We choose a connection that satisfies the conditions
of section 3.3, in order to compute the pointwise asymptotic of this quantity.
The estimates of Proposition 3.8 suggest to consider the scaled variables:

(5.15) (ta, La) = <\/2—7:s(x), N dﬁﬂig) .
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Then, (t4, Lq) is a centered Gaussian vector in R(€ ® £4),, and the matrix of Var(t4, L) in
the basis described above is I;.(41) +0(d~1). This is proved by the same kind of computation
as in the Riemannian case, using the estimates of Proposition 3.8. The distribution of Ly
given tq = 0 is then a centered Gaussian with variance operator A(d) = Id +O(d~).

As in the previous section (cf. Lemma 5.4), for every z € RX,

s(z) = ()} — (d"+1>% EDdetJ‘ (La)| ’ tg = 0]

E [[det* (Vis)]

(5.16) ™/
n+1\ 2 -~ Vo n—r L
— (C’W—n> (2ﬂ)5% (1+0(d™)).

Besides, the estimate (3.13) shows that:

(5.17) det (Ey(z, z)) = (§>m (1+0(d™)),

™

Finally, by (5.14), (5.16) and (5.17), we have proved Theorem 1.3.
As for Riemannian random waves, the same proof shows that for any continuous function

¢ : RX — R, we have:
" Vol (S*~7) r_q
E dVs|| =d2 dWi ——— +0(d? .
[, ol =a ([ onavenl) e + o)

Vol (S*~7)
A—=+oo Vol (S7)

in the sense of the weak convergence of measures.

Hence,

(d=2) Ef|avi] |dVas|

5.4 Proof of Theorem 1.2

In this section we compute the expected Euler characteristic of our random submanifolds.
The proof is basically the same as in the volume case: apply Kac—Rice formula then compute
a pointwise asymptotic for the conditional expectation that appears in Theorem 5.3. Only,
this time, we apply Kac—Rice formula to a quantity ¢(f,«) that really depends on the couple
(f,x) € ¥. This makes the computations a bit more complex. Luckily, ¢(f,x) only depends
on the 2-jet of f at x, so we can still make pointwise computations.

Consider first the general setting of sections 2.1 to 2.4: f is a standard Gaussian vector
in the finite-dimensional subspace V' C C*®°(M,R"). We assume that V is 0-ample, so that
for almost every f € V, Zy is a closed submanifold of dimension n — r.

If n—r is odd, then x(Z;) = 0 almost surely (see Remark 4.4). From now on, we assume
that n — 7 is even and set m = *5*. If n = r, then Z; is almost surely a finite set, and
X(Z¢) = Vol (Zy) is just the cardinal of Z;. In this case Theorems 1.2 and 1.1 coincide, so
we need only consider the case r < n in the sequel.

We denote by R the Riemann curvature of the ambient manifold M and, for any f € V,
we denote by Ry the Riemann curvature of Z¢. By Proposition 4.9 and Kac-Rice formula
(Theorem 5.3),

(6.18) E[x(Zy)]=E m/z Tr (Rp)"™) [dVy]
- #/ ;Eﬂdetl (4o )| Tr(Ry (2)"™) | £(2) = 0] [aVa]
m!(27r)% xeM det(E(z,z)) z f M-
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Moreover, for all z € M, let U ~ A(0,1d) in T,, M be independent of f. Then, Proposition 4.9
gives:

(519) Ry(x) = B2) + 3Eu[(V2f def™ ©))"7].

where the notation Ey[ - ] means that we only take the expectation with respect to the
variable U. Here and in everything that follows, R(z) and V2 f are implicitly restricted to
ker(d. f) =T, Zy.

As in the volume case, the next step is to compute the pointwise asymptotic for the
integrand in the last term of (5.18). By (5.19), it only depends on R(x) and the distribution of
72(f) which is characterized by Lemma 2.4. This shows that the expected Euler characteristic
only depends on R and the values of E and its derivatives (up to order 2 in each variable)
along the diagonal in M x M. It turns out that, both in the Riemannian and the algebraic
cases, the pointwise asymptotic is universal and no longer depends on R.

Focusing on random waves, V = (V))" and we already know from Lemma 2.7 that (V))"

is 0-ample. Let 2 € M, recall that det(Ex(z,2)) = (70A%)" (1 —l—O()\_%)) (see (5.2)).
Then, the main task is to estimate the conditional expectation in (5.18).
We consider the scaled variables:

1 1 1
D f(x)a ni2 dacf
VYot /A 4

) n+4 vi
VIR f)

nR"®@R&TyM @ Sym(T;M)). By Lemma 2.4, (ty, Ly, Sy) is a centered Gaussian vector.
We denote by (Ly, Sx) a random variable in R” @ (T;* M @Sym(T;* M)) distributed as (Ly, Sx)
given ty = 0. Again, (Ly, S) is a centered Gaussian, see Corollary A.11.

Let U ~ N(0,1d) in T,M be independent of f (hence of j2(f)) and (Lx,Sy). Then,
by (5.19), (5.20) and (3.7):

(5.20) (tx, Lx, Sx) = (

Ry(x) = Rla) + 3Bo [(V2  def ™ ()]

N2
1 n LU
= R(z) + §EU <\/72>\4+4$/\ ; %>
VYA

— R(2) + mEU [<sA ,LL*(U)>A2] .

| r(nt2)

Besides, |det" (d f)| = (v1)2 A~ 7 |det (Ly)[, so that,

(5:21) E[[det* ()] Tr(Ry(@)"™) | f(z) = 0]

= (71)%/\%E |det™ (Lx)| Tr ((R(z) + mEU [<SA ,Li*(U)>A2]>Am> th= 0]
— ()EATR ’deﬁ (LA) ’ Tr <<R(z) n ﬁl@u [<5‘A,E§*(U)>A2Dm>] .

To conclude the proof, we will use the following lemmas.

Lemma 5.6. The random vectors (INJA,S’,\) converge in distribution to a Gaussian vector
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(L,S) as A\ = +oo. Let U ~ N(0,1Id) in T, M be independent of (i,\, SB\) and (L, S), then:

E UdetJ- (LA) ‘ Tr ((R(;p) + mEU [<SA | Ei*(U)yQDAm)]

- (723) el i (5.0 0)™)] (1+0(374)),

where the error term is uniform in x € M.

Lemma 5.7. Let (L, S) be distributed as the limit of (EA, 5}) and U ~ N(0,1d) in T, M
be independent of (L,S). We have:

E [|c1etL (L)| T (<S , LT*@»“’")} - (—Z i ;L)m (277)%(zm)!erl\(/(sj(;;zleo(lg(frl;)

Assuming these lemmas and recalling (5.2) and (5.21), the integrand in the last term
of (5.18) equals:

v (7 )2 ™ Vol (S"="+1) Vol (S§"~1 .
(F1)"mi@m)* (%A) (ni2) w\(/ol(Sn))vOl(S(nl)) (1+o(x)).

where the error term is uniform in x € M. Since r +2m = n and % = n+ 2, we finally get:

Bz = (1 () e O [ (1ro(x 1)) v,

and this is Theorem 1.2.

We now have to prove Lemmas 5.6 and 5.7. For this we will need the following technical
result which is a reformulation of [9, prop. 3.12]. The proof of Proposition 5.8 is mostly
tedious computations and we postpone it until Appendix B.

Proposition 5.8. Let V and V' be two Euclidean spaces of dimension n and r respectively,
with 1 <r<n. Let Le V' ®V* and U € V be independent standard Gaussian vectors.
Then, L' is well-defined almost surely and (|det™ (L)|, (LT)*U) has the same distribution as

U/
Xn an anr T T
(I Xl Wl )

where U' € V', X, € R? forallpe {n—r+1,...,n} and U, X,,..., Xpn_ry1 are globally
independent standard Gaussian vectors.

We start by computing the variance of (¢y, Ly, Sx). As in section 5.2, we choose normal
coordinates (x1,...,2,) centered at x and denote by ({1, ..., () the canonical basis of R".
For any ¢ and j such that 1 < i < j < n, we set dz;; = (dz; ® dz; + dr; ® dx;) and
dzi; = dx; @ dz;. We complete the basis of J}(R") given in (5.5) into an orthonormal basis
of J2(R") by adding the following elements (in this order) at the end of the list:

(522) Cl ®d.’L‘11, .. .,CT ®d.’L‘11,Cl ® d$22, .. 'aCT ® d$22, .. .,Cl ® dZCnn, . .,CT ® dZCnn,
(1 ®dria,...,( @drio, (1 ®dri3,...,( @ dx13,...,(1 @ dT1n, ..., Q@ dT1p,
. '7§1 & d'r(n—l)na s aCT & d'r(n—l)n'
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The matrix of Var(ty, Ly, Sx) with respect to this basis is:

Aoo(A)  Aoi(A) Ag2(N)
AN = [ Awo(A) A (A)  Ar(N)
AQO()\) Agl()\) Agg()\)

where Ago(A), A1o(A) and Aq1(A) are as in (5.6) and, similarly, Aza(\) is the matrix of
Var(Sy), Ao2(A) = "Agg()) is the matrix of Cov(ty, Sy) and Aj2(A) = *Ag;()\) is the matrix
of Cov(Ly,Sy). As in (5.7), we can decompose further each of these matrices in blocks of
size r x r. That is, A19(A\) and Aq1(X) satisfy (5.7) and,

A20(N) = (ABHN) 1 cicpen s A2i(N) = (A7 (V) 1<ihen

1<j<n

and Ao (N) = (Ag;’jl()\))KKKn .

1<5<i<n

3

(5.23)

By definition of (tx, L, Sx), these blocks are obtained by scaling the corresponding blocks
in the matrix of Var(j2(f)). By Lemmas 2.4 and 2.6 the matrices in (5.23) are scalar matrices.

Recalling (3.7), we set: v = f\/WZ—iQ =-— Z—ig. Then, by (5.20) and Theorem 3.1 we have:
. Ou o ox(2,2) 71T+O()\—5) ifi=k,
(524) AQO()\) == gz ir = .
VAN o(xa) if i # k,
o Oy 2 Oy 7
(5.25) Ay = FmOper@a) o(xt),
VITRA T
31T+0(A—%) ifi=j=Fk=1
o O, v O : L+0(N"2) ifi=jAk=1
(5.26) Akt = drndymer@ @) - () i

Y2ATT ori=k+#j=I,
O()\_%) otherwise,

where I, denotes the identity matrix of size r. Similar estimates for Ago(A), A1p(A) and
A11 () are given by (5.8), (5.9) and (5.10) respectively. Then A(\) writes by blocks:

I, L I, - vl
In"'
T 3, I, - T,
AN = | A L3 . +0(x 1),
: : : I,
’ylr Ir e Ir SI’!‘
ITn,(g—l)

where the empty blocks are zeros. The distribution of (Ly, Sy), that is the distribution of
(L, Sy) given ty = 0, is a centered Gaussian whose variance matrix is:

Ly
Bl  BL, - BI
(5.27) AN = ﬂ,l’“ B_OIT o —i—O()\—%),
: . o plL
pl, .- Bl Bolr
Tmig=n
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2 2 2
where B =1—~2 = — and By =3 — 2 = nt (see Corollary A.11).
n -+ 2 2

n

Let A denote the leading term in (5.27). Equation (5.27) shows that the random vectors
(l}, g,\) converge in distribution to a random vector (L, S) ~ N (0,A) (see Lemma A.12).
We have:

det (A) = (o + (n— 1)B)" (B0 — B)" " = (M) |

(n+2)"

so that A is non-singular, and A()) is non-singular for \ large enough.

Proof of Lemma 5.6. We have already seen that (EA,S’A) converges in distribution, as A

goes to infinity, to (L, S) ~ N(0,A). We still have to prove the estimate in the lemma. We
have:

(R(x) + mEU [<gA ,INJ;*(U)>/\2:|)/\W
=52 (3) () oo ao (s )]

We can apply Lemma 4.2 to each term in this sum. This yields:
s (1 0] )
=3 () () e () (o (512 ™)]

Then it is sufficient to show that, for all ¢ € {0,...,m},
~ - ~ N2q
(5.29) E Udetl (L,\) ‘ Tr (R(z)Mm—q) A <SA ,Li*(U)> ﬂ

=F Udeti (L)’ Tr (R(:U)A(m_q) A <S,LT*(U)>/\211)} n O()\_%) ’

Nq

(5.28) E

and that these terms are finite. Then (5.28) and (5.29) yield the estimate in the lemma.
Let ¢ € {0,...,m}, then we first show that the principal part on the right-hand side of
(5.29) is finite. Let ¢ € R", then

(5.30) Eg [Tr (R(x)A(m—q) A (S, C>/\2‘Z)}

is finite since it is the expectation of some polynomial in the coefficients of S. Thus, (5.30)
only depends on ¢, and it is an homogeneous polynomial in { of degree 2q.

We assumed U to be independent of (L, S), and the expression (5.27) of A shows that L
and S are independent. Let U’ ~ A(0,1d) in R” and X,,_y11, ..., X, be standard Gaussian
vectors, with X, € RP, such that U’, S, X,,_,41,..., X, are globally independent. Applying
Proposition 5.8, we have:

(5.31) ]E“detJ‘ (L)| Tr (R(z)/\(m*q) A <S,LT*(U)>/\2¢1):|

Xl | X s B
= [l Wartall g (im0 g )
||Xn—r+1||

=E

: ]E@(R@wm—wA<S,Uf>“q)} 1 Eisi

2q—1
HX"—T+1H ? p=n—r+2
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Since 2¢ —1 < 2m—1 < n—r—1and X, .11 is a standard Gaussian in R?~"+1,

E W] < 400 (see Lemma A.13). The other factors on the right-hand side of (5.31)

are expectations of polynomials is some standard Gaussian variables, so they are finite.
Then, A(A) = A+ O(A’%), and the same kind of computations as in the proof of
Lemma 5.4 gives (5.29), which concludes the proof of Lemma 5.6. Note that, since M is

compact, R(z) is bounded, independently of x. We need this fact to ensure that the error
term in (5.29) is independent of . O

Proof of Lemma 5.7. Let (L,S) ~ N(0,A) in R" @ (T;M & Sym(T;M)) and U ~ N(0,1d)
in T, M be independent of (L, S). By (5.31):
(5.32)

ot 10 (5.0 = et el 1.0

where U’ ~ N(0,1d) in R", X,, ~ N(0,Id) in R? for all p, and U’, S, Xp,_y41,..., X, are
globally independent.

Recall that we are only interested in the restriction of S to ker(L) C T, M. But L and S
are independent, as one can see on the expression of A (5.27), and the distribution of S is
invariant under orthogonal transformations of T, M. Thus, we can consider S restricted to
any 2m-dimensional subspace of T, M in our computations. For simplicity, we restrict .S to

V,thespanof(a— i )

Oxq 7" ) OTom

We now compute the term E [Tr (<S/V , U’>A2m)}. By Lemma 4.2,

2m (2m)! 2] Am
ol ) = 2.0 "
Assuming that Sy = Z Sirdr; ® dxy, with S;, € R, we have:

1<i,k<2m

<S/V,U/> = Z <Szk ,U/> dx; ® dxy.

1<i,k<2m

By Lemma A.S,
Es {<S/V ; U/>A2} = Z Es[(Sik,U') (Sji,U")] (dz; A dz;) ® (dzi A dxy)
1<i,5,k,1<2m
S U (AR U (da A day) © (day, A day),

1<i,5,k,1<2m

where we denoted by A:J! the covariance operator of S;; and Sj;. Then,

' m
A2 2m)! . .
slsor)=G5 2 ([l e )
m!

1<i1,..,im<2m  \p=1

1<g1,0Jm <2m

1<k, ... km<2m

1<y, Wl <2m

(dxiy Ndxj, A - ANdx;, Ndxj,,) @ (deg, Adzg, A - Adxy, Adzg,,)

_ (@2m)! / (Ao 2p—1)o" (2p—1),0(2p)0" (2p)\ 77
== e(o)e(a’) U', (A°“P U") (dz ® dx),
i 2 I ( )U')
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where &g, is the set of permutations of {1,...,2m}, ¢ : &g, — {—1,1} denotes the
signature morphism and dx = dx1 A- - - Adza,. We get the last line by setting o(2p—1) = iy,
o(2p) = jp, 0'(2p — 1) = k;, and ¢’(2p) = [, and reordering the wedge products.

Since our local coordinates are such that ( TR afﬁ) is orthonormal at x, we have
Tr(dz ® dz) = ||dz|* = 1. Thus,
(5.33)
nazm]) _ (2m)! NTT /11 Ao(@p—1)0" @p—1).0(2p)0" 20)\ 777
Tr(IES[<S,U> Di—QWm! ; 5(00)1)1_[1<U7(A P P P p)U>.
o,0 2m =

By equation (5.27), for any o, ¢’ € Gy, and for any p € {1,...,m},
A?2P=1)7" 2p=1),0(2p)0"(20) — K (p. 5,0")1d,
where
B ifo(2p—1)=0'(2p—1) and o(2p) = o’ (2p),

(5.34) K(p,o,0')=<¢1 ifo(2p—1)=0'(2p) and o(2p) =o' (2p — 1),

0 otherwise.

Note that K(p,o,0') = K(p,id,0~! o ¢’), where id stands for the identity permutation.

Then, setting 7 = o~ o ¢”,

(5.35) Z g(ga") ﬁ <U’, (AU(QP—1)0,(217—1)70(21))0’(217)) U/>

0,0’ ESam p=1

= > o) U [[ K@ o)

0,0'€Sam p=1

= 2m)! |U'"" Y e( fi K(p,id, 7).

T€ES2m p=1

From the Definition (5.34) of K(p,id, ), we get that HZL:1 K(p,id,7) # 0 if and only if 7
is a product of transpositions of the type ((2p — 1) (2p)). Now, if I C {1,...,m} and
T = Hpel((Qp —1) (2p)), we have:

H (p,id, 1) = gm-Hi and e(r) = (,1)\1|,

where |I| stands for the cardinal of I. Thus,

3 ﬁ Kpidr)= 3 (~nllgniil = i() 1y gm-p

(5.36) T€G2m p=1 Ic{1,...,m} p=1

- (224)”

Finally, by equations (5.33), (5.35) and (5.36),

o (23) " Gl g ).

(5.37) E [Tr (<S : U’>A2m)}

n+2 2m
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Then, by (5.32), (5.37) and Lemma A.13,
E [[det* (1)] Tr ({8, L7 (©))"*")]
_ 1y (n + 4)’” ((2m)")? (2)

n-+2 2mim|

Vol (877 Vol (S"=7+1) Vol (S71)
Vol (ST) ~ Vol (S") Vol (S"—1)°

NS

We conclude the proof of Lemma 5.7 by computing:

[

z (2m)! Vol (S"7") : 27T (m+3) o™t
(2m) Wf—(ﬂ') 7 F(er%)

5.5 Proof of Theorem 1.4

Let us now adapt the proof of the previous section to the case of real algebraic submanifolds.
Once again, we need only consider the case where 7 < n and n — r is even. The framework
is the same as in sections 2.6 and 5.3.

We already know that RH(X,E ® L£%) is 0-ample by Corollary 3.10. We also have the
estimate (5.17) for det(E,) along the diagonal, where E; is the Bergman kernel of £ ® £.
As in the Riemannian case, we use (4.8) and Kac—Rice formula:

. E [[det (Vs)| Tr (Ry(x)"™)
(5.38)  E[x(Zs)] = W/xeﬂvf det(Eq(z, )

s(x) =0

|dVex|,

where V¢ is any real connection on (€ ® £4) and R, denotes the Riemann tensor of Zs.

We need to compute the conditional expectation in (5.38) for some fixed x € RX. Since
it does not depend on our choice of connection, we will use one that is adapted to x as in
sections 3.3 and 5.3. Let x € RX, then we consider the scaled variables:

[T [ [ "
(539) (td, Ld, Sd) = ( d—nS(:L'), g+l Vgs, gnie V%d5> s

and (Lq, Sq) € R(E @ £Y), ® (TRX @ Sym(TRX)) distributed as (Lq, Sg) given tq = 0.
As in section 5.3, let (x1,...,2,) be real holomorphic coordinates centered at x and
such that (59_11’ ce ;’Tn) is orthonormal at . Let ({,...,¢?) be an orthonormal basis of
R(E ® £L%),. We get an orthonormal basis of J2(£ ® £¢) similar to the one defined by (5.5)
and (5.22).
We compute the matrix A(d) of Var(tq, L4, Sq) in this basis. For this we use the estimates
for the blocks of A(d) given by Proposition 3.8 and (5.39). Namely, for all 4, j, k and

le{l,...,n}, with i <k and j <1,

(5.40) Agi(d) = 0(d™), Mgy’ (d) = 0(d™),
2L+0(d7") ifi=j=k=lI,
(5.41) AN Ay =4 L+O(d7Y) ifi=j#k=1,

O (dil) otherwise.

Recall from section 5.3 that the matrix of Var(tq, Lq) in this basis is I.(,11) + O(d_l). By
Corollary A.11, the distribution of (Lg, S4) given t4 = 0 is then a centered Gaussian whose
variance matrix is, by blocks,

(5.42) A(d) = 21, +0(d™),




where the empty blocks are zeros. Let A denote the leading term in equation (5.42) and
let (L,S) ~ N(0,A) in R(E ® £Y), @ (T!RX @ Sym(TRX)). By Lemma A.12, (La, S4)
converges in distribution to (L, S).

Let U ~ N(0,1d) in T,RX be independent of all the other variables. By (4.9),

1
(5.43) Ry(@) = R(x) + 3E (V275 (Vi) (1)) "] .
As in the case of Riemannian random waves (5.21), we have:

(5.44) E{ydeti(vgs)\ Tr (R, (2) )‘s(x)zo}

(d’”l) [det (L) | 1v ((R(@ +dEy [<5‘d ’ mwaDmﬂ |

The proof of Lemma 5.6 adapts immediately to this setting, so that:

B {[dett (L)| o <<R(z) +dEy [<Sd , E;*(U)>A2Dm>]

= dm(%)!E [laet™ (£)| T (s, L1 (@))"*™) ] (1+ 0(a ™)),

(5.45)

where the error term is uniform in x € M.

Lemma 5.9. Let (L,S) ~ N(0,A) in R(E®LY), @(TyRX SSym(T;RX)) and U ~ N(0,1d)
in T, M be independent of (L,S). We have:
Vol (S*=7+1) Vol (S"71)

7 Vol (S™) Vol (S»—1)

E [\detl (L)| Tr ((s , L“(U))AQMH = (—1)™(2m)% (2m)!

Once this lemma is proved, we get Theorem 1.4 immediately by (5.17), (5.38), (5.44),
(5.45) and Lemma 5.9. We sketch the proof of Lemma 5.9 which is, unsurprisingly, adapted
from the proof of Lemma 5.7.

Proof. The only difference between Lemmas 5.7 and 5.9 comes from the definition of A which
is not the same in the algebraic case. The proof is exactly the same as the proof of Lemma 5.7
until the definition of K (5.34). The A®*J! are now given by (5.42), hence we have to change
the definition of K. In this setting,

, 1 ifo(2p—1)=0'(2p) and o(2p) = o' (2p — 1),
K(p,o,0') = .
0 otherwise,
so that H K(p,id, 7) is 0, unless 7 = 19 = H((Qp —1)(2p)). Then (5.36) becomes:
p=1 p=1
Z e(r) HK p,id, 7) = e(7o H (p,id, 79) = (=1)™.
T€ES, p=1 p=1

m
This explains why the factor (f”—ié) becomes (—1)™ in the algebraic case. What remains

of the proof is as in Lemma 5.7. O
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6 'Two special cases

In some special cases, the covariance kernel is known explicitly. It is then possible to prove
more precise results. In this section, we sketch what happens on the flat torus and in the
real projective space. In these cases, we get the expectation of the volume and the Euler
characteristic of our random submanifolds for fixed A (resp. fixed d).

6.1 The flat torus

Let T™ = R"™ /(27Z)"™ denote the torus of dimension n that we equip with the quotient of
the Euclidean metric on R™. We have Vol (T™) = (2x)". We identify functions on T™ and

(27Z)"-periodic functions on R™. Then, the Laplacian is A = —>" 9°_and it is known

i=1 Bzf ’
that its eigenvalues are the integers of the form ||p||*> = S (p;)2, with p = (p1, ..., pn) € N™.
The eigenspace associated to 0 is spanned by the constant function z + (27)~ 2. For A > 0,
the eigenspace associated to A is spanned by the normalized functions of the form:

2 2
— O sin({p, x)) and x = @n)? cos((p,z)),
where p € Z™ is such that [|p||”> = X, and (-, -) is the canonical scalar product on R™.

We set By = {p € Z" | ||p||> < A}. After some computations, we get ey, the spectral
function of the Laplacian on T":

1
(6.1) YA >0, Va,y € T", ex(z,y) = W pezm% cos((p,x —y)).
A

Let A > 0and r € {1,...,n}, let V) be spanned by the eigenfunctions of A associated to
eigenvalues smaller than A, and let f ~ N'(0,1d) in (V))". For all € T", j2(f) is a centered
Gaussian variable whose variance is determined by Lemma 2.4 ;, Lemma 2.6 and the above
formula (6.1). Note that ey and its derivatives are constant along the diagonal.

We can compute explicitly the variance of j2(f) (which is independent of x) and follow
the same steps as in sections 5.2 and 5.4. Only, this time, we can make exact computations
with A fixed, instead of deriving asymptotics. These computations are not difficult, and
similar to what we already did, so we simply state the final results. Note that the scaling of
the variables has to be adapted.

Proposition 6.1. On the flat torus T™, let A = 0 and let f1,..., fr be independent standard
Gaussian functions in Vy, with 1 <r < n. We have:

n Vol (S™7)

BNz = |5 ¥ o) e g

(P1,---sPn ) EBA

where By = {p € Z" | ||p||*> < A} and |By| denotes the cardinal of B.

This result was already known, see [29], where Rudnick and Wigman compute the variance
of Vol (Z;) when r = 1, and the references therein.

Proposition 6.2. On the flat torus T™, let A = 0 and let f1,..., fr be independent standard
Gaussian functions in Vi, with 1 <r <n. If n —r is even, we have:

E[x(Z))] = (—1)"F" mTln S 2] e

(P15e-,pn ) EBA

,, Vol (S™="*1) Vol (S71)
7 Vol (S*) Vol (S*—1) ’

where By = {p € Z" | ||p||*> < A} and |By| denotes the cardinal of B.
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Remark 6.3. For this last result, one of the points that make the computations tractable is
that the Riemann tensor of the ambient manifold is zero.

6.2 The projective space

We consider the algebraic case with X = CP", £ = C" x CP" with the standard Hermitian
metric on each fiber, and £ = O(1) the hyperplane bundle with its usual metric. Then, w is
the standard Fubini-Study form. We consider the real structures induced by the standard
conjugation in C.

Let eq denote the Bergman kernel of £¢ and E; denote the Bergman kernel of £ ® £¢.
Since £ is trivial we have a product situation, as in section 2.5, and E4 and eg4 are related
as in Lemma 2.6. Let ((1,...,(-) be any orthonormal basis of C", for all z, y € CP",

(6.2) Eq(z,y) = <Z (i ® <q> @ ea(z,y).

q=1

In this case, RX = RP" and the elements of RH? (X, £ ® £¢) are r-tuples of real homoge-
neous polynomials of degree d in n + 1 variables. We denote by R?°™[Xy, ..., X,,] the space
of real homogeneous polynomials of degree d in Xo,...,X,. Let a = (ag,...,a,) € N*T1,

then we set X* = X0 --- X |a| = ag+- -+, and, if |a] = d, we also set (Z) = ao!_”_l_!an!.

It is well-known that an orthonormal basis of R™[X, ..., X,] for the inner prod-
uct (2.16) is given by the sections:

(6.3)

mnd! «

d)! [d
Sq = (n+d) ( )XO‘, with |a| =d,

see [4, 7,9, 23]. Then, formally,

(6.4) eq = D! 3 (d)XaYO‘ _ by vy

wnd! @ !
|a|=d
More precisely, we consider the local coordinates (z1,...,2,) — [1: 21 : -+ : @,], defined
on a neighborhood of [1: 0 : ---: 0], and the real holomorphic frame s4,0,....o) for O(d) on
this neighborhood. In these coordinates,
(6-5) ed(% y) = (1 + <$ay>)d (S(d,o ..... 0) (CU) @ 5(d,0,...,0) (y)) )
with ¢ = (21,...,2,) and y = (y1,...,yn). Since everything is invariant under orthogonal

transformations of RP”, this totally describes eg4. In particular, the covariances that appear
in the proofs of Theorems 1.3 and 1.4 are given, in this case, by the values of the function

(n+d)!

R+ ()

(z,y) =

and its derivatives at the point (0, 0) in R™ x R™.

Let d € N, r € {1,...,n} and s ~ N(0,1d) in (Rh°™[X,,..., X,,])". For every z € RP",
j>4(s) is a centered Gaussian variable whose variance is determined by Lemma 2.13, (6.2)
and (6.5). Once again, we can compute the variance of j2:%(s) explicitly, and it does not
depend on z € RP". Then, we can follow the steps of the proof of Theorem 1.3, and make
exact computations for fixed degree d. This yields Kostlan’s result [23]. Note that we have
to adapt the scaling of the variables.
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Theorem 6.4 (Kostlan). In the real projective space RP", let d € N and let Py,...,P. be
independent standard Gaussian polynomials in RZO’"[XO, coy Xp), with 1 < r < n. Let Z
denote the common zero set of Py,...,P.. We have:

E[Vol (Z,)] = d? Vol (RP""") .

Assuming that n — r is even and equals 2m, we can also adapt the proof of Theorem 1.4
to get the expected Euler characteristic for fixed d. This computation is a bit more complex
than on the torus since the Riemann curvature of RP™ is not zero.

By Kac—Rice formula and equations (6.2) and (4.9),

66) BMZ) = g [ o

where R is the Riemann curvature of RP" and U ~ N(0,1d) in T, RP™. We used the fact that
s(z), Vs and V295 are independent in this particular case. This is why the expectation is
not conditioned on s(z) = 0.

Since everything is invariant under orthogonal transformations of RP™, we only need to
compute the expectation in the integrand at the point z =[1:0:---:0]. We do this in the
same chart as for (6.5) above. We get:

E |dVrpn |,

1
R(x):§ Z dz; Ndzx; @ dz; A dx;j.

1<i,j<n

Following the computations of section 5.4, we get (after a suitable rescaling) that the
expectation in the integrand of (6.6) equals:

6.7) db i (d%)q (m)E

q=0 q

[ Xn—rioll - - | Xnll

HXn—T-‘rl H2q_1

] E[Tr (R() "0 A (5,07,

where U’ € R", S € (RO(d),)"” @ Sym(T;RP") and X, € RP (forn —r+1 < p < n) are
globally independent standard Gaussian vectors. By the same kind of computations as in
the proof of Lemma 5.7, we get:

(6.8) Es {(S,U’)AQ} =P Y dei Adey © da Ada;.
1<i,5<n
Restricting R and S to the span of (;—Zl, ceey %m), we have:
Am— N2 Ag 1129
Vge{o,...,m}, Tr (R(m) “ AES[<S,U> ] ) = (1) g 2! U

As in the proof of Lemma 5.7, we compute the expectation of this term with respect to
the variable U’ by Lemma A.13. The same lemma allows us to compute the value of (6.7).
Finally, we recover Biirgisser’s result [9].

Theorem 6.5 (Biirgisser). In the real projective space RP™, let d € N and let Py, ..., P, be

independent standard Gaussian polynomials in RZO’"[XO, coy Xp), with 1 < r < n. Let Z
denote the common zero set of Py,..., P.. If n —r is even, we have:
) nor —
Blx(Z)] = 45 (1 —ap L&+ 2)
p=0 p: F(ﬁ)



A Concerning Gaussian vectors

In this appendix we survey the few facts we need concerning random vectors, especially
Gaussian ones. It is essentially borrowed from [26, Appendix A]. We include it here for the
reader’s convenience.

A.1 Variance and covariance as tensors

Let V be a real vector space of finite dimension and X a random vector with values in V. For
any £ € V*, £(X) is a real random variable. From now on, we assume that these variables
are square integrable.

Definition A.1. The expectation (or mean) of X is the linear form on V* defined by:
(A1) mx : & — E[§(X)].

If mx = 0, we say that X (resp. its distribution dPx) is centered.

Under the canonical isomorphism V** ~ V| we have mx = / r dPx.
v

Definition A.2. The wvariance of X is the non-negative symmetric bilinear form on V*
defined by:

(A.2) Var(X) : (§,n) = E[§(X —mx)n(X —mx)].

Remark A.3. Traditionally, the term “variance” is only used when V' has dimension 1 and one
speaks of “covariance” when dim(V') > 2. We chose to use the term “covariance” for couples
of distinct random vectors (see below) and “variance” otherwise. This is the convention of
[1], for example.

As a bilinear form on V* x V*, Var(X) is naturally an element of V. ® V and we have
the following lemma.

Lemma A.4. Let X be a random vector in V', then we have:
(A.3) Var(X) = E[(X —mx) @ (X —mx)].
Proof. For any £ and nn € V*, we have:

Var(X)(&,n) = E[§(X —mx)n(X —mx)] = E[( @ n)((X —mx) @ (X —mx))]
= (E@nE[(X —mx) @ (X —mx)]. .

Definition A.5. The variance operator of X is the linear map Ax : V* — V such that, for
any £ and n € V¥,

(A.4) € (Axn) = Var(X)(£, 7).
By Lemma A.4 we have:
(A.5) Ax :n—=E[(X —mx)®@n(X —mx)].

IV =Vi®V, and X = (X1, X»), with X; a random vector in V;, then mx = mx, +mx,
and the variance form Var(X) splits accordingly into four parts:

Var(Xy) : Vi* x Vi = R, Cov(X1,X2) : Vi" x V5" = R,
Var(Xq) : Vo' x V' = R and Cov(Xo, X1) : Vo' x V" = R.
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These bilinear forms are associated, as above, to the following operators:

Ay sV =W, A 1 V5 =W,
A22 : ‘/2* — ‘/2 and A21 : Vl* — ‘/2

Since Var(X) is symmetric, Cov(X1, X2)(£,n) = Cov(X2, X1)(n,§) for any £ and 7.

Definition A.6. We say that Cov(X7, X>) is the covariance of X; and Xs, and that Ais is
their covariance operator.

As above, Cov(X71, X5) is naturally an element of V; ® V5.
Lemma A.7. Let X1 and X2 be random vectors in Vi and Vo respectively, then we have:
Cov(X1,X2) =E[(X; —mx,) ® (X2 —mx,)].
Moreover, for any n € V5, A12(n) = E[(X1 —mx,) @ (X2 —mx,)].
Let L : V — V' be a linear map between finite-dimensional vector spaces and X be a

random vector in V. Then L(X) is a random vector in V' with dPpx) = L.(dPx). An
immediate consequence of (A.1), (A.2) and (A.4) is that:

(A6) mL(X) =mx OL*,

(A.7) Var(L(X)) = Var(X)(L*, L"),
and

(A.8) Apx)y=LAxL",

where L* : (V')* — V* is defined by L*: £ — (£ o L).
If X is a random vector in a Euclidean space (V, (-, -}), we can see Var(X) as a bilinear
symmetric form on V', and Ax as a self-adjoint operator on V. Then, by (A.3) and (A.5) :

Var(X) =E[(X —mx)" ® (X —mx)*],
AX = E[(X 7771)() ® (X 7mx)*],

where for any v € V, we set v* = (v,-) € V*.
If V=V, & Vs, we can see A1 as a linear operator from V5 to V4 and by Lemma A.7:

Cov(X1, X2) = E[(X1 —mx,)" ® (X2 —mx,)"],
Mg = E[(Xl - le) & (X2 - mX2>*] )

Lemma A.8. Let X be a random vector in a Fuclidean space V, then we have:
(A.9) YoeVVweV, E[v,X-—mx){(w,X —mx)]={v,Axw).
Proof. Let v and w € V, then we have:

E[{(v,X —mx){(w,X —mx)] = Var(X) (v, w) as a bilinear form on V,
= (v, Axw) where Ax : V — V. O
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A.2 Gaussian vectors

The following material can be found either in [1, section 1.2] or [31, section 1.2]. We present
it in a coordinate-free fashion, in the spirit of [26].

Let m € R and o > 0, then the Gaussian (or normal) distribution on R with expectation
m and variance o2 is the distribution whose characteristic function is £ — exp (im«E — %02«52).
If 0 = 0, this is the Dirac measure centered at m, otherwise it has a density with respect to

202
Let V be a real vector space of dimension n, then a random vector X in V is said to
be Gaussian, or normally distributed, if for any £ € V*, £(X) is a Gaussian variable in R.
Recall that a Gaussian vector has finite moments of all orders and that its distribution is
totally determined by its expectation and variance. We denote by N(m,A) the Gaussian
distribution with expectation m and variance operator A and by X ~ N(m, A) the fact that
X is distributed according to N'(m, A). From (A.6) and (A.8) we deduce the following.

N2
the Lebesgue measure, given by x — a\}ﬁ exp (— (@—m) )

Lemma A.9. Let L:V — V' be a linear map between finite-dimensional vector spaces and

X ~N(m,A) in V. Then L(X) ~ N(Lm,LAL*) in V'.

IV =Vi ¢ Vs and X = (X1,X3) ~ M(m, A) then, with the notations of section A.1,
Lemma A.9 shows that X; ~ N (mx,,A11) and Xa ~ N(mx,, Ass). Besides, X; and X5 are
independent if and only if Cov(X1, X2) = 0, or equivalently Ao = 0.

Proposition A.10 (Regression formula). Let X = (X1, X2) be a Gaussian vector in V1 ®Va.
If Var(Xy) is non-degenerate then X has the same distribution as

mx, + Aot (A1) (X1 —mx,) +Y

where Y is a centered Gaussian vector in Vo with variance operator Ags — A21(A11)_1A12,
independent of X.

This is shown in [1, prop. 1.2]. From this, we deduce that the distribution of Xs given
X, = z; is Gaussian in V» with expectation my, + A1 (A11)"(z1 — my,) and variance
operator Aoy — Aoy (A11) 1 Ao, We use this in the case where X is centered and z; = 0.

Corollary A.11. Let X = (X1, X2) be a centered Gaussian vector in Vi @ Vo and assume
that Var(X1) is non-degenerate. Then the distribution of X given X1 = 0 is a centered
Gaussian in Vo with variance operator Aoy — Aoy (A11) 1 Aq2.

In what follows, we assume that V is a Euclidean space. Recall that in this case, we can
see the variance operator of a random vector as an endomorphism of V. We will say that
N(0,1d) is the standard normal distribution on V', where Id denotes the identity map on V.

If Var(X) is non-degenerate, then dPx has the following density with respect to the
Lebesgue measure on V:

1

1 -1
96'—>(27T)% det(AX)eXp(_§<(AX) (x—m),ac—m>).

If Var(X) is singular, dPx is supported on ker(Ax ) .

Lemma A.12. Let (Xi)gen be a sequence of random vectors in'V such that Xy, ~ N (mg, Ag)

for all k € N. We assume that my ——— m and Ay, ——— A. Then Xy converges in
k— o0 k— o0

distribution to N'(m, A).

Proof. Under the hypothesis of the lemma, the characteristic function of X}, converges point-

wise to the characteristic function of a Gaussian vector X ~ N(m,A). Then, Lévy’s conti-
nuity theorem gives the result. O
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We conclude this appendix by computing two Gaussian expectations.

Lemma A.13. Let X ~ N(0,Id) with values in a Euclidean space of dimension n and let
k € Z such that k > —n. Then,

Vol (sm1
£[11') = 0 ety
Proof.
2 Vol (S7—1 +oo
B[] = iy [ el et an = XD [ ity

: m)2 0

Vol(S” Do ey, CmEVOL(S™Y) kg

= 2 R — — 1_‘ - I:‘
(2m)% /0 B0 e o 5" ( 2 )

Assuming we proved Proposition 5.8 (more precisely its Corollary B.3), we have the following.

Lemma A.14. Let V and V' be two Euclidean spaces of dimension n and r respectively,
with 1 <r < n. Let L ~N(0,1d) in V' @ V*. Then:

. Vol (")
E[|dett (L)]] = (27)2 ===,
[[det™ (L)]] = (2m)* Vol (S)
Proof. By Corollary B.3, |det* (L)| is distributed as || X, —y41| - - - [| Xn |, with X, a standard
Gaussian in RP for all p and X,,_,41,..., X, independent. Then, using Lemma A.13,

B[[det" (L)[] = E[| X0l I Xal] = T E[IIXM]:(?”);%' .

p=n—r+1

B Proof of Proposition 5.8

This appendix is devoted to the proof of Proposition 5.8 which is a reformulation of [9,
prop. 3.12]. Let V and V' be two Euclidean spaces of dimension n and r respectively, with
1 <7 < n. The space V' @ V* of linear maps from V to V'’ comes with a natural scalar
product induced by those on V' and V'. The set of linear maps of rank less than r is an
algebraic submanifold of V/ ® V* of codimension at least 1, hence it has measure 0 for any
non-singular Gaussian measure. Let L be a standard Gaussian vector in V/ ® V*, then the
rank of L is r almost surely. Hence LT is well-defined almost surely (recall Definition 4.7).
We introduce some further notations. Let B C V' ® V* denote the set of maps of rank 7.
We set F = {(L,U) € BxV |U € ker(L)*} and S = {(L,U) € Bx V | U € S(ker(L)*)}.
Here and in the sequel, S(-) stands for the unit sphere of the concerned space. Given L € B
and U € V, we denote by U the orthogonal projection of U onto ker(L)*. Then we set:

) 0 (L1)*6
17 1ZH0]
LTL)*0 0 1
Not thtL*@':( = h L = — d finally:
ote tha 1@h-a) ~ ey e I = yrgayegy and finally
L*0’ . p
B.2 0 = d LU = L™U = pL™0 = 0.
(B2) o] an U=LrU=pl™0 =105
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We choose orthonormal bases (eq, ..., e,) and (e}, ...,e.), of V and V' respectively, such
that e, =0, ¢. = 0" and (e, ...,e,) is a basis of ker(L)*. Then,

Vie{l,...,n}, (Lei,0) = (es, L*0) = |L*0|| {e; ,0) .

Thus the matrix of L in these bases has the form:
A :
(B.3) ‘ : 0

*
o [IL*0 | o0

and |det™ (L)| = |det(A)| || L*¢']|.

Let mg and g, denote the orthogonal projections along R - 6 in V' and along R- 6" in V’
respectively. We define L' : V. — (R-0')* by L' = mg 0 Lomy. Then |det(A)| = |det* (L')],
and L’ does not depend on our choice of bases. Finally, we have:

!/
(B.4) (|det™ ()], L™U) = (\detL e, %) :
To prove Proposition 5.8, we will show that |det™ (L')], |[L*¢'||, p and ¢’ are independent
and identify their distributions.
If L and U are independent standard Gaussians, then almost surely L € B and we can
consider (L,U) as a random element of B x V. Then (L,U) is a random element of F and
its distribution is characterized by:

E[¢(L, U)] - /L . ( /U o U)dun(U)> dvnr (L)

:/ (/ o(L, U)dur(0)> dvn, (L),
LeB U€ker(L)+

for any bounded continuous function ¢ : F — R. Recall that dvy stands for the standard
Gaussian measure in dimension N. We get the distribution of (L, 8, p) € S x R4 by a polar
change of variables in the innermost integral: for any bounded continuous ¢ : & x Ry — R,

+oo 2 d
B o=/ | O(L,0, )5 e —L_ 40 dv, (L),
LeB Joes(ker(L) L) J p=0 (2m)=

where dp is the Lebesgue measure on R and df is the Euclidean measure on the sphere
S(ker(L)1).

This distribution is a product measure on S x R, thus (L,0) and p are independent
variables. Since (‘detL (L')‘ ,0',||IL*@’||) only depends on (L,6), this triple is independent
of p. Besides, p is distributed as the norm of a standard Gaussian vector in R" since its
r—1

2
density with respect to the Lebesgue measure is p — Vol (S"1) (2m)~%p e~7 on Ry and

vanishes elsewhere. Finally, the distribution of (L, #) satisfies:

dé
(B5) Bl = [ [ o O e (D)

for any bounded and continuous ¢ : S — R.
We will now compute the distribution of (L, ") in B x S(V').

Lemma B.1. For any bounded and continuous ¢ : B x S(V') — R,

det* (L 2 '
(B.6) &(L,0")] / / Lol - )1|e e 49 dL
1es(vr) LeB ||L 0| Vol (S™=1) (2m) "

where A6’ is the Euclidean measure on S(V'), dL is the Lebesgue measure on V' @ V* and
L’ is defined as in (B.4).
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Proof. Fixing some ¢, we see from (B.5) and (B.1) that:

/ (LT)*0 ) iz de drL
E[¢(L,0')] = L, )0 .
9(Z,0')] /Lezg/@emerw"b( @) ¢ T el e @nF

Lt)*o
Then we make the change of variables 6’ = ¢(6) = m in the innermost integral, with
* N/

L fixed. Recalling (B.2), we have 1)=! : ¢/ o] from S(V') to S(ker(L)*). Now, the
differential of ¢~! at 6’ € S(V') satisfies:

_ 1 Ly Ly mo(L*v)
VoeR-0), do(p ™) v=—-(Lv— (L = .
ve @O e e = g P \E Y Tz ) T ) T Tz

As above, we choose an orthonormal basis (e},...,e,._;) of (R- ') and an orthonormal

basis (e1,...,er—1) of (R0 @ ker(L))™. In these coordinates we have:

Ly 18t (7o B )| Jaercany _ Jaercay _ Jaer (1)
‘det(del(w ))’ - wnrT—1 - worT—1 wqrt—1 wpnr|T—17
[L0"]| L6 [L+0"]| [0
where A is as in (B.3) and L’ as in (B.4). This proves (B.6). O

We can now compute the joint distribution of (‘detJ- (L’)‘ ,0',||IL*@'||) from the one of
(L,0"). We fix @ € S(V') and an orthonormal basis (e],...el.) of V/ such that e]. = ¢’. The
choice of L € V' ® V* is equivalent to the choice of the r independent standard Gaussian
vectors L*e}, ..., L*e, in V. For simplicity, we set L; = L*e}. Note that if we choose a basis
for V as well, these are the rows of the matrix of L. We can rewrite (B.6) as:

det™ (L)] e=2 ZILil* 49’ ALy - - - AL,
B = [ / iz, 0|2 ) b dhe
1eS(V') JL,...Lp_1eV JL.ev IIZ || Vol (S7—1) (2m)™2

.....

where dL; denotes the Lebesgue measure in the i-th copy of V. We set a, = HE—T” and

pr = ||Lr||. Here, L' = mp: o L o m,, depends on «, and §’ but not on p,. Making a polar
change of variables, the above integral equals:

¢(L,0')

/ /+°° (pr)" e~ F dp, e 3 SIHILl”? |det (L')| d6’ da, dLy - AL, 4
0'esS(V) 0 (27r)"%r+l Vol (S7—1) (2r) (D (r=1)

a,€eS(V)
Lyi,....Ly—1€V

Then, p, = ||[L*¢'|| is independent of (¢, c,L1,...,Ly_1), hence of (¢',|det™ (L')]).
Moreover p, is distributed as the norm of a standard Gaussian in R*~"*1 since it has the
same density. Finally, (', ., L1, ..., L.—1) has the density:

e~ 3 i I |det (L")
(2r) (=D Vol (S7—1) Vol (S»—)

(9’, A, Ll, ceey erl) —

with respect to df/ @ do,, ® dL1 ® -~ @ dL,_1.
Fori € {1,...,7—1} we denote by L;" the orthogonal projection of L; onto the orthogonal
of the subspace spanned by (a;, L1, ..., L;—1).

Lemma B.2. For any L € B, ‘detl (L’)| = HL%H e ||LT{1||.
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Proof. If one of the LiL is zero, then the vectors ., L1, ..., L._1 are linearly dependent and

2 A |
an orthonormal basis of ker(L’). Writing the matrix of the restriction of L’ to ker(L')*
in this basis and (e’l, e ,e'r_l), we see that it is lower triangular with diagonal coefficients
H LTL_lH. This proves the lemma. O

o . - L L .
L is singular. Since we assumed L € B this is not the case and (| L r=t ) is

Let ¢ be a continuous bounded function from S(V’) x Ry to R. We have:

E[¢ (¢, |det™ (L')])]
=5 SIHLA® |dett (L))] dor
— [0 Jaert @) - et (1)] d” day, dL ....dLy.

(r) =T Vel(5 ) Vel (57 7)
r—1 i L -1
S A () I, 2 dzy . Azt oo da
oo S O\T LI 2 EEPE Vol (S ) Vol (57 7)

Lt

Then we make polar changes of variables: for each i we set p; = HLZLH and a; = m

Note that, when Lq,...,L;_1 are fixed, LiL is a vector in a space of dimension n —i. We

have:

E[¢ (0", [det™ (L)])]

/ 1;{1 e= 2 i P T2 ()" dpy .. dpr_y doy . .. oy 46/
L )% Vol (S"=1) Vol (Sn—)

r—1 r—1 Py n—i
e 7 (pi) d¢’
- nran Vol (§7=1) &2\ ) 4,0 dpyy—

\/pla---1p7‘179, EP ;l;[l ( ) (27T) +21 ” g 1V01 (ST_I)

This shows that ¢, p1,...,p._1 are independent variables, that ' is uniformly distributed

in S(V’) and that, for all ¢ € {1,...,r — 1}, p; is distributed as the norm of a standard
r—1

Gaussian vector in R"™'~*. Finally, this shows that |det* (L')| is distributed as H i

i=1
Putting all we have done so far together, we see that (‘detL (L)‘ ,LT*U) is distributed

9/
s (|Xn|| R ey |Xp7+1|)’ where X, is a standard Gaussian vector in R? for all
n—r

p. Moreover, ¢ is uniformly distributed in S(V’), p is distributed as the norm of a standard
Gaussian vector in R”, and all these variables are globally independent. Finally U’ = pf’ is a
standard Gaussian in V', independent of X,,, ..., X,_,+1 so we have proved Proposition 5.8.
An immediate corollary of this is the following.

Corollary B.3. Let V and V' be two Euclidean spaces of dimension n and v respec-
tively, with 1 < r < n. Let L ~ N(0,1d) in V' @ V*. Then |det* (L)| is distributed as
| Xn—rgill - [| Xnll, where for all p € {n —7+1,...,n}, X, ~ N(0,Id) in RP and these
vectors are globally independent.

C Proof of the Kac—Rice formula

In this appendix, we give a proof of the Kac—Rice formula using Federer’s coarea formula.
This was already done by Bleher, Shiffman and Zelditch in [5, thm. 4.2]. See also [1, chap. 6].
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C.1 The coarea formula

We start by stating the coarea formula in the case of a smooth map between smooth Rie-
mannian manifolds. A proof in this special case can be found in [19, Appendix] (see [11,
thm. 3.2.12] for the general case).

Let m : M — M be a smooth map between smooth Riemannian manifolds of respective
dimensions m and n. We assume that m > n. Let |dV;| (resp. |dVis|) denote the Rieman-
nian measure on M (resp. M) induced by its metric. By Sard’s theorem, for almost every
y € M, 7~ (y) is a smooth submanifold of dimension (m —n) of M. For such y € M, we de-
note by |dV, | the Riemannian measure on 7~ (y) induced by the metric of M. When m = n,
the dimension 71 (y) is 0 and |dV,| is just Z 0z, where ¢, is the Dirac measure at .

wen—1(y)

Theorem C.1 (Coarea formula, Federer). Let 7 : M — M be a smooth map between smooth
Riemannian manifolds of dimension m and n respectively, with m > n. Let ¢ : M — R be
a Borel measurable function. Then:

[ oo et @) avy| = | ( [ e |dvy|> 4V,
xeM yeM zem—1(y)

whenever one of these integrals is well-defined.

Note that the innermost integral on the right-hand side is only defined almost everywhere.

C.2 The double-fibration trick

We now describe the double-fibration trick, which consists in applying the coarea formula
twice, for different fibrations. Let M; and Ms be two smooth Riemannian manifolds of
dimension n; and no respectively. Let F': My x My — R" be a smooth submersion, and let
»=F"1 (0). We equip X with the restriction of the product metric on M; x M3 and denote by
|dVar, |, [dVasr,| and |dVs| the Riemannian measures on the corresponding manifolds. Finally,
let m : X — M; and m : X — My be the projections from ¥ to each factor. Assuming
that » < min(nq,n2), we have dim(X) = ny + no — r > max(ni, n2). Thus we can apply the
coarea formula both to m; and ms.
Let ¢ : ¥ — R be a Borel measurable function, then:

: d d = det™ (d, d
en [ </zeﬂll(yl)¢(:c)l vy1|>| Vil = [ o) fder (@) jave

detJ- (dITrl)‘
= ¢(z)7’ [dVy,| ) 1AV, |,
/y2€M2 (/:6671'21(92) |detl (dzﬂ'2)| " ’

whenever one of these integrals is well-defined. Note that if |det™ (d,72)| vanishes then 72 ()
is a critical value of 75, and the set of such critical values has measure 0 in Ms.

We would like the integrand on the right-hand side to depend on F' rather than on m;
and mo. Let 01 F and 02 F denote the partial differentials of F' with respect to the first and
second variable respectively. For any = (z1,22) € X,

T.> = {(1}1,’02) S Tlel X TIZMQ | 81F(z) -1+ 82F(x) cVy = 0}

Lemma C.2. Let x € X, then |det" (d,m2)| = 0 if and only if |det* (01 F(x))| = 0. More-

over,

(C.2) |det ™t (dym1)| |dett (91 F(2))| = |det™ (dym2)| |det™ (02F (2))] .
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Proof. First note that d, F = 01 F () o dym1 + 02 F () o dyma = 0 on T, 3. This shows that:
(C.3) ker(d,m ) = {0} x ker(02F(z)) and ker(d,ms) = ker(01 F(z)) x {0}.
The space T, splits as the following orthogonal direct sum:

(C4) T,% = ker(d,m1) @ ker(d,m) & G,

where G is the orthogonal complement of ker(d,m) @ ker(d,ma) in T,X.

Then, ‘detl (dmﬂ'g)’ = 0 if and only if d,m is not onto. Recalling that dim(Ms) = nq
and dim(X) = nj3 + ng — r, this is equivalent to dim(ker(d,m2)) > n1 — r. In the same
way, |det™ (O1F(x))| = 0 if and only if dim(ker(d1F(z))) > ny — 7. But the kernels of
dymy and Oy F () have the same dimension by (C.3), so that |det™ (d,m2)| = 0 if and only
if |det™ (91F(z))| = 0. A similar argument shows that |det (dym1)| = 0 if and only if
|det* (92F(x))| = 0. Thus the lemma is true if any of the four maps in (C.2) is singular.

From now on, we assume that these maps are all surjective. In this case, we have:

dim(ker(02F(2))) = dim(ker(d,m1)) = ny — 1,
dim(ker(04 F(x))) = dim(ker(dyms)) = ny —r,

and
dim(G) =r.

We choose an orthonormal basis of T,,M; adapted to ker(0; F(x)) @ ker(d,F(x))t and an
orthonormal basis of T, My adapted to ker(02 F(z)) @ ker(02F (z))+. From these, we deduce
orthonormal bases of

ker(dzm) = {0} x ker(02F(x)) and ker(d,ma) = ker(01 F(z)) x {0}.

Finally we complete the resulting basis of ker(d,m ) @ ker(d,ms) in an orthonormal basis

of T, adapted to the splitting (C.4). In these bases the matrix of d,m; has the form

(8 Inbﬂ gl) where I,,, _, stands for the identity matrix of size n; — r. Similarly, the

1

Ingf'r 0 A2
0 0 B

the form (O Cl) and (O Cg) respectively. Thus By, B, C7 and Cs are square matrices

satisfying the following relations:

matrix of d, 7o has the form ( ) , and the matrices of 0y F/(x) and 0, F(z) have

|det™ (dym1)| = |det(B1)], |det™ (01F ()| = |det(C1)]|,
|det™ (dym2)| = |det(B2)], |det™ (02 F(x))| = |det(C2)| .

Besides the relation 0y F(x) o dym 4+ 02F () o dym2 = 0 means that C1B; = —Cs Bz, hence
|det(Ch)||det(By)| = |det(Cs)| |det(Bz)|. This proves (C.2). O

An immediate consequence of (C.1) and (C.2) is the following.

Proposition C.3. Let My and Mz be two smooth Riemannian manifolds of dimension nq
and ngy respectively. Let F : My x My — R”™ be a smooth submersion, and let ¥ = F~1(0).
Let ¢ : X — R be a Borel measurable function. Then:

|det (92F ()|
av,, | [[dvas, | = [det™ @F@)| g
/y1EM1 </7"11(y1)¢(x) | Y1 |>| M1| /ygeng </ﬂ-21(y2)¢($) |detJ- (81F(:L'))| | y2| | M2| ;

whenever one of these integrals is well-defined.
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C.3 Proof of Theorem 5.3

Finally, we prove Theorem 5.3. Let M be a closed Riemannian manifold of dimension n and
V be a subspace of C*°(M,R") of dimension N (recall that 1 < r < n). We assume that V
is 0-ample, so that F': (f,z) — f(x) is a smooth submersion from V x M to R" and

S=FH0)={(fx) eV x M| f(x) =0}

is a submanifold of codimension r of V' x M. Let df denote the Lebesgue measure on V or
on a subspace of V. Let ¢ : ¥ — R be a Borel measurable function, by Proposition C.3,

e[, o] =i [, (L, 0o

1 . 6_% |det® (92 F ()]
- / N ( /f i 0 GO df) AV

Recall that for all z € M, j0 : f — f(x) is onto, since V is 0-ample. In particular, ker(;j2)
has codimension 7 and V splits as ker(j2) @ ker(j2)1. We recognize the innermost integral
to be a conditional expectation given f(x) = 0 (see Corollary A.11). Thus,

1
(27T)2 zeM

det® (8, F(z))| = |det* (dyf)| and

I£12
2 |de|> df

|det™ (02 F ()]
|detL (01 F (z))|

|dVas| -

o(f,x)

|f(~’0)0

(C5) E[ / _ olf)lavy

By equation (2.4),
(C.6) |det™ (01 F(x))| = |det™ (j2)| = v/det (j2(52)*)-

Since f ~ N(0,1d), equation (A.8) shows that j2;%* is the variance operator of f(x) = j0(f).
Then, by (2.9), det (j2(;2)*) = det(Var(f(z))) = det(E(z,z)). In particular, this quantity
does not depend on f € V. Equations (C.5), (C.6) and this last equality prove Theorem 5.3.
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