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AREA FUNCTIONALS AND GODBILLON-VEY COCYLES

by Takashi TSUBOI

The Godbillon-Vey invariant is defined in [6] for the codimension one
foliations of class C2? as a 3-dimensional de Rham cohomology class of
the manifold. When the foliation is given by a non-singular 1-form w, there
exists a 1-form 7 such that dw = nAw by the integrability condition, and the
Godbillon-Vey invariant is the cohomology class represented by the closed
3-form 1 A dn. By considering the foliations of circle bundles over surfaces
transverse to the fibers, this gives rise to the Godbillon-Vey 2-cocycle of
the group Diﬁi(Sl) of orientation preserving C?-diffeomorphisms of the
circle.

The Godbillon-Vey cocycle is extended in larger or different groups
of diffeomorphisms or homeomorphisms of the circle.

Duminy and Sergiescu observed that this 2-cocycle is defined in
the group of diffeomorphisms of the circle of class P ([2]). Ghys and
Sergiescu defined the discrete Godbillon-Vey 2-cocycle for the group of
PL homeomorphism of the circle ([5]). Ghys observed that this discrete
Godbillon-Vey cocycle is defined in the group of diffeomorphisms of class
P ([3]).

On the other hand, in [9], Hurder and Katok defined the Godbillon-
Vey cocycle for the group of diffeomorphisms of class C1+<, where a > 1/2.
They asked, in [9], whether one can define the Godbillon-Vey cocycle for
the groups of diffeomorphisms of class C11 for 0 < o < 1/2. In [19),
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we answered to this question. Namely, we showed that the Godbillon-Vey
cocycle is not nicely defined for the group Diff_l'_+°‘(Sl) for0<a<1/2

In [3] and [4], Ghys raised the question of determining the natural
domain of definition of the Godbillon-Vey cocycle. This paper is a proposal
of the group of homeomorphisms of the circle which could be more or less
the natural domain of the definition of the Godbillon-Vey cocycle.

The Godbillon-Vey cocycle so far defined is in fact the area enclosed
by the closed curve (log fi’ o f2,log f2’) in the Euclidean 2-plane for a
pair of diffeomorphisms (f1, f2) of the circle ([15], [1]). This has been well
known for the Godbillon-Vey cocycle for Diff2(S!). For the case of PL
homeomorphisms, the image of the circle under the map (log f1’o fa, log f2')
is a finite number of points in the Euclidean 2-plane. However, the discrete
Godbillon-Vey cocycle defined by Ghys and Seigiescu ([5]) is also the area
enclosed by the curve obtained from these points in the Euclidean 2-plane
by interpolating the subsequent points in the cyclic order of the circle by
line segments.

This leads us to consider the largest family of functions of S! such
that, for a pair of these functions, one can define the area. It is intuitively
clear that we cannot define the area enclosed by a continuous function from
the circle to the Euclidean 2-plane (see the remark after the definition (3.1)
of the area functional). For the area enclosed by a pair (p,%) of smooth
functions, we of course have the formula [¢, pdy. Even if one of these
two functions is not smooth, or not continuous, the formula has meaning
when the other function is sufficiently smooth. However, what we need to
do is to determine the family of functions such that for any pair of these
functions, the area has meaning. We need the definition of the area, and
that given in (3.1) is very simple. It is an antisyminetric bilinear form which
is invariant under parameter changes. The invariance under parameter
changes, which is very natural if we think of the usual area enclosed by a
curve, implies that this area functional gives rise to a 2-cocycle of the group
of homeomorphisms of the circle corresponding to the function space.

We will see that the family of functions where the area is defined is
described by the quadratic variation introduced in §1. In fact, we define
the (-variation for a real number 3.(8 > 1) which corresponds to the usual
variation when 8 = 1 and to our quadratic variation when 8 = 2.

Using the (-variation, we define various function spaces in §2. The
interesting point of these spaces is that they are real vector spaces which
are invariant under (topological) parameter changes.
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For a pair of functions in a certain function space described by the
quadratic variation, we define the area in §3. In particular, for a pair of
(not necessarily continuous) functions with bounded S-variation (8 < 2),
the area is defined. We also see the existence of another area functional on
the space of functions with bounded total gaps. We think that the functions
with bounded -variation (8 > 1) would be of interest by themselves (see
the diagram at the end of §2). In fact we can give a nice topology for the
space of functions with bounded 3-variation (8 > 1) with respect to which
the area is continuous (1 < 3 < 2).

In-§4, we show that any area functional gives rise to a 2-cocycle of
the group of the Lipschitz homeomorphisms of the circle which are written
as the integrals of elements of the corresponding function spaces. Thus we
exhibit a group of homeomorphisms of the circle which has the Godbillon-
Vey cocycle or the discrete Godbillon-Vey cocycle, and which looks like very
close to the natural domain of the definition of the Godbillon-Vey cocycle.
We wonder that a reasonable theory on the Godbillon-Vey invariant could
be achieved in such a group of Lipschitz homeomorphisms.

I would like to thank S. Hurder and S. Matsumoto for valuable
comments during the preparation of this paper.

1. §-variations and the quadratic variation

of functions on the circle.

Let £ be a positive real number, and R/¢Z, the circle of length £. Let
A be a finite subset of R/¢Z. Let mesh(A) be the maximum in the lengths
of the components of (R/#Z) — A, in other words,

mesh(A) = sup{| z; —zi—1 |;1 <i <k},

where A = {z1,...,Tt}, To = zr and every triple (z;, zy, ) for
i < i’ < 1" is in the cyclic order. Hereafter, when we write a finite subset
A = {z1, ...,z } of R/{Z, we understand the order of the elements of A in
this way.

We are going to define the quadratic variation of a real valued (not
necessarily continuous) function on R/¢Z. We can, in fact, define the j-
variation for a real number 3 (8 > 1). Since the (-variation is interesting
in itself, we give here the definition of the S-variation. When 8 = 1, it gives
the usual total variation, and when 3 = 2, it gives the quadratic variation.
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Let 3 be a positive real number. For a finite subset A of R/¢Z and a
real valued (not necessarily continuous) function ¢ on R/¢Z, put

k
va(p, A) = Y _ lo(;) — p(x;-1)I°.

=1
This quantity vg(p, A) is called the S-variation of ¢ with respect to A.

As the usual total variation, the supremum of vg(p, 4) is an important
quantity. Hence we define

Vs(p) = sup{vg(p, A); A C R/(Z}.

The B-variation (8 > 1) is different from the usual total variation
at the point that the global variation is not equal to the sum of the local
variation, For a positive real number ¢, we consider the supremum and the
infimum of this F-variation for subsets A such that mesh(A) < ¢, and we
put

v(p, €) = sup{vs(, A); mesh(A) < e}

and
ua(p,€) = inf{vg(p, A); mesh(A) < e} .

Since the functions vg(yp, €) and ug(p, €) are monotonous with respect to €
by definition, the limits of them as ¢ tends to 0 exist. We put

va(p) = limvg(p,e) and ug(p) = limus(p,e) .

The quantity vg is the more interesting. vy is of course the usual total
variation and we call vo the quadratic variation. Note that it is easy to
construct a continuous function ¢ such that vg(p) > 0 or vg(p) = oco.

LEMMA 1.1. — Iff > 1 and ¢ is continuous, then ug(p,e) = 0
for any positive real number €. Hence ug(p) = 0 for a continuous function
pand 8> 1.

Proof. — Let A = {z,,...,xx} be a finite subset of R/{Z such that
mesh(A) < e. If ¢ is continuous, then there is a point y; in each interval
[zi=1,z:], such that o(y;) = (1/2)(p(xi-1) +¢(xi)). Take the union A’ of A
and {y;;i = 1,...,k}. Then mesh(4’) < € and vg(p, A’) = 218 . v5(p, A).
The lemma follows from this equality.

LEMMA 1.2. — If 8> 1, then vg(p,€) > 21 Pug(p, 2¢).
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Proof. — For any A = {z1,...,xx} such that mesh(4) < 2, let
A’ be the union of A and {(z;-1 + ;)/2;i = 1,...,k}. Then we have
vg(p, A’) > 21-Pyg(p, A). The lemma follows from this inequality.

Let ¢ be a (not necessarily continuous) function on R/¢Z such that
vg(p) < co. Then it is easy to see that for any point = in R/¢Z,

Pz —0)= lim p(r+¢c) and @(x+0)= lim p(z+e¢)
£ —0 e—+0
exist. When ¢(z — 0) and @(z + 0) exist, we put
Ap(z) =p(z+0) —p(z - 0) .

For a function ¢ such that ¢(z — 0) and ¢(z + 0) exist for any z € R/{(Z,
we put
salp) = > A .

zER/EZ

Then we have the following lemma.
LEMMA 1.3. — If3> 1, then ug(p) < sa(p) < vg(p).

Proof. — First we prove the latter inequality. As we mentioned, if
vg(p) < oo, then p(z —0) and ¢(z +0) exist for any point x € R/¢Z. Fix a
positive real number ¢. For any positive real number 6, let {a;;i =1, ..., N}
be a finite subset of R/¢Z such that

> 18p(@)lP 2 5a0) ~ 3 -

Let a; and a} be the points sufficiently close to a; such that
+

+ - . + o
a; 1 <a; <a;<a;, a; a; <¢g

and
> le(al) = pla))IP 2 sple) =4

By adding finitely many points between a;*_l and a; of R/{Z, we obtain
a finite subset A of R/¢Z such that

mesh(A) <& and vglp,A) > sa(p)—6.

Hence we have vg(p,€) > sg(yp) — 6 for any e. Thus vg(yp) > sg(p) — 6.
Since § is arbitrary, we have vg(p) > sg(p). If p(z — 0) and ¢(z + 0) exist
for any point z € R/¢Z and sg(yp) = 0o, we can show that vg(p) = oo by
a similar argument.

16
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Now we prove the former inequality. If sg(p) = 0, then this follows
from Lemma 1.1. Suppose that sg(¢) > 0 and the inequality does not hold.
Then there exists a positive real number ¢ such that ug(p,g) > sg(p).
Hence, for any positive real number § there exists a subset A = {x1,...,Tx}
of R/¢Z, such that

mesh(A) <e and wvg(p, A) <uglp,e)+6.

For the sake of simplicity, suppose that ¢ is left continuous, i.e., ¢(z—0) =
p(x). Put

sp(oy[mienm)) = Y. |Ap@)? .

r€[rio1,7:)

We compare |@(x;) — @(zi~1)|® and sg(p, [zi—1,2:)) in each interval. Then
there are intervals [z;_1,z;) such that
lp(@:) — ‘p(xi—l)lﬁ 2 rP. sy, [Ti-1,7:)) ,

where
B ug(p;€) + sp(p)

 2s5(p)

For these intervals, we have

1
sup  |Ap()® < sp(p, [wi1,3:) < —le(@) = plzi1)l? -

z€[ri1,%:)
Then we can find a point y; in [z;-1, ;) such that

Iw(yi)—@%ﬂw—i” < %lﬁ(ﬁi)z____‘e@!,

and we have
lo(yi) — p(zim1)I® + lo(z:) — o(i)l®
< ((52Y +55 loted - el

Note that, since 8 > 1, ({(r + 1)/(2r)}® + {(r — 1)/(2r)}?) < 1. On the
other hand, we have

> le(@s) —e(@i-1)l? = vsle, A) - up(pr€) + 55(0)

2
 usl:) — 85(¢)
—_ ]
2
where the sum is taken over the intervals [z;_;,z;) such that

B

lo(:) — p(zim1)? > 7P - s(p, [i-1,3)) -
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Let A’ be the union of A and the set of points y; taken for the above
intervals. Then we have mesh(A’) < ¢ and

el ) < wpli ) - LI (4 (Tl (Todye)
If we take 6 smaller than the last term, this contradicts the definition of
u(p, ).
By this lemma there are only countably many points x such that
Ap{x) # 0 if vg(p) < co.

2. Function spaces on the circle.

In this section, we define several spaces of functions on the circle
where the area functional is defined.

DEFINITION 2.1. — Let 8 be a real number not smaller than 1.
CV3(R/EZ) is the set of real valued continuous functions ¢ on R/{Z such
that V() < oo.

It is easy to see that CVg(R/€Z) is a vector space. The following
lemma is also easy.

LEMMA 2.2. — For 3 > 1, CVg(R/{Z) contains the 1/3 Hoélder
continuous functions.

Proof. — If there is a real number C such that |p(z) — ¢(y)| <
Clx — y|'/#, then for A = {1, ....,2+} C R/¢Z, we have
va(p, A) <D CPlzi —zia| = CPL.

For a 1/ Hélder continuous function on R/€Z and a homeomorphism

h : R/¢Z — R/{Z, the composition ¢ o h is not usually a 1/8 Holder

continuous function, however it is easy to see that ¢ o h is an element of
CV3(R/€Z). On the other hand, we have the following proposition.

PROPOSITION 2.3. — If ¢ : R/{Z — R is continuous and
Vs(¢) < oo then there exist a positive real number ¢’ and a homeomorphism
h:R/V{'Z — R/{Z such that poh is a 1/3 Hélder function.

Proof. — Put
va(p, [a,b]) = sup{vg(p, A); A C[a,b]} .
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First note that we have

UB((p, [0, 1‘0]) + Uﬁ((p, [1‘07'7:1]) < ’Uﬂ(<P, [0,:1?1])
for 0 < zg < 21 < ¢, and vg(y, [0,7]) is a non-decreasing function. Put
h=Y(z) = vg(p, [0, z])+=z. Then h is a homeomorphism from R/(Vj(p)+£)Z
to R/¢Z and

l(p 0 h)(z1) — (9 o R) () = [e(h(z1)) — p(h(z0))|?
< vg(p, [A(zo), h(z1)))
< va(, [0, (1)) — va(e; [0, h(x0)])
= {h7 (h(z1)) — h(z1)}
— {h™(h(z0)) — h(zo)}
= (21 — Zo) — (h(z1) — h(zo))
<z1-Zg.

We define another class of functions which is a little more complicated.
We need this class to give an appropriate domain of definition for the area.

DEFINITION 2.4. — Let 8 be a real number greater than 1.
RCVg(R/Z) is the set of real valued continuous functions ¢ on R/(Z
such that vg(p) = 0 and

¢
/ va(p,e)dloge < oo .
0

By Lemma 1.2, the boundedness of the integral depends only on the
behavior of vg(yp,€) as  tends to 0.

It is easy to see that RCV3(R/¢Z) is a vector space and RCVg(R/(Z)
C CVg(R/LZ). The following lemma shows that RCVs(R/¢Z) contains a
reasonable class of continuous functions.

LEMMA 2.5. — For f > 1, RCVg(R/{Z) contains the contin-
uous functions with the modulus of continuity |z|'/#|log|z||~!, hence
RCV3(R/EZ) contains the o Holder continuous functions for a > 1/8.

Proof. — 1If there is a real number C such that

le(z) — ()| < Clz — y|/P|log |z — y|| ",
then for A = {z1,...., zx} with mesh(A) < ¢, we have

va(p, 4) < Y CPlay — i ||loglas — wia|| P
S Zcﬂi.’ti —xi_1||10g6|'ﬂ
< CPelloge|™ .
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Hence vg(p,e) < CP¢ loge|~? and, for small &,

6 5
/ vg(p,e)dloge < Cﬂf/ [loge|Pdloge
0 0
= CP¢B—-1)""logé)"? < 0.

For an element ¢ of CV3(R/¢Z) and a homeomorphism h : R/¢(Z —
R/{Z, the composition @ o h is an element of CVg(R/{¢Z). However, for an
element ¢ of RCV3(R/¢Z) and a homeomorphism h : R/{Z — R/{Z,
the composition ¢ o h may not be an element of RCV3(R/¢Z). We define
a bigger class of functions as follows.

DEFINITION 2.6. — CQg(R/(Z) is the set of real valued con-
tinuous functions ¢ on R/¢Z such that there exists a homeomorphism
h:R/U'Z — R/{Z for some ¢’ >0 and po h € RCVz(R/(Z).

Remark. — The condition ¢ € CQg(R/¢Z) does not depend on the
metric structure of R/¢Z, while the condition p € RCVg(R/{Z) does
d-; -~ on the metric on R/{Z.

LEMMA 2.7. — CQpg(R/{Z) is a real vector space.

Proof. — Let ¢; (i = 1,2) be elements of CQgs(R/(Z). We show
that ¢; +p2 € CQg(R/{Z). Let h; : R/¢;Z — R /{Z be homeomorphisms
such that ¢; o h; € RCVs(R/¢;Z). Since the homeomorphisms h; ! are
with bounded variation, d(h; !) are non-atomic positive measures on R/¢Z.
These measures of course satisfy the following equality :

b
[ awity =71 - bt @
Now define H : R/(¢; + £2)Z — R/¢Z by

H\(z) = /z d(hTY) +d(h3Y) .
0

We claim that if ¢; o h € RCV3(R/{,Z), then p; o H € RCV3(R/(£; +
£)Z). Let A = {zi1,..,xx} be a finite subset of R/¢Z. For h]'A =
{h7Y(z1), s h7 H(2k)} (C R/4Z), we have

mesh(h; ' A) = max d(hh).

Ti-1
We have a similar formula for mesh(H~1A). By the definition of H,
mesh(H~!A) > mesh(h; 1 4) .
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Since va(y; © hy, h; ' A) = va(p; o H, H-1 A), we have
vg(pi o hi, €) > vg(pio Hye) .
Hence vg(p; 0 H) =0, p; 0 H € RCVa(R /(1 + £2)Z) and
(1 + @2) o H € RCV(R/ (€ + £2)Z) .

We have a corollary which follows from Lemma 2.5 and Proposition
2.3.

COROLLARY 2.8. — If 8 < 3, then CVg (R/{Z) C CQs(R/(Z).
In particular, CQg(R/{Z) contains CV,(R/€Z), the set of continuous
functions with bounded variations.

Now we look at not necessarily continuous functions. We define the
function space Vg(R/¢Z) as follows.

DEFINITION 2.9. — Vg(R/{Z) is the set of real valued (not nec-
essarily continuous) functions ¢ on R/¢Z such that Vz(p) < oco.

PROPOSITION 2.10. — V3(R/{Z) is a normed vector space with
respect to the norm || ||; defined by

bell; = (Va(e)V/? for ¢ € Va(R/(Z) .

Proof. — As in the argument of defining LP norm, we see that
le +¥ls = lells + vl 5- In fact, this follows from the following :
k /8
S I+ 9)(as) = (o + v)(as-0)?)

(%

k 1/8
(Z () - w(xj-mﬂ)
Jj=1

k
“(
i=
= (vslp, 4))'/P + (g (¥, A)VP .
Other verifications are easy.
The space Vg(R/{Z) contains CVz(R/¢Z) and, by Proposition 2.3,
the space V3(R/¢Z) contains the space C'/#(R/¢Z) of 1/3 Holder func-
tions.

(va(p + 9, A)'/P

1A

1/8
() - «p(mj_l)v’)
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LEMMA 2.11. — The norm || |5 restricted to CYB(R/IZ) is
weaker than the 1/8 Hélder norm | | ¢/ given by

- sup [P@) — 2(Y)]
lellcrs = SHPW'

In fact, oy < /%ll@licis.

This lemma follows from the proof of Lemma 2.2.

We can define a map from Vg(R/€Z) to CV3(R/¢'Z) for some ¢’ which
is a bounded map with respect to the above norm. To explain this, we need
some notations.

Let ¢ be a function on R/¢Z such that sz(p) < co. Let
p:R/CZ — RNZ (€ >+ 355(p))
be a weakly order preserving continuous map such that
length(p~([z,y])) >y —z + Z [Ap(z)]P.
z€[z,y]

Let ¢, : R/¢'Z — R denote the function defined by

Ap(p(z))
length(p~1p(x))

Then ¢, is obtained from ¢ by putting the intervals p~ 1p(x) at = where
length(p~1p(z)) > 0 and extending ¢ over these intervals linearly. Note
that ¢, is a continuous function. Two functions ¢; and ¢ give rise to the
same function (1), = (p2)p if @1(x £0) = p2(x £ 0) for any x € R/(Z.

op(z) = p(p(z) — 0) + -{z — min{p~'p(z)}}.

For a function ¢ such that sg(yp) < 0o, there is a natural weakly order
preserving function pg : R/(£ + s(¢))Z — R/{Z such that

pa(z+ Y |Ap(y) ) ==
0<y<z

Then ¢p; : R/(£4 s3(p))Z — R is defined by

ps (7) = 0(ps(z) - 0) + I—fﬁfﬁ%(z _ min{p;'ps(z)}).

PROPOSITION 2.12. — If ¢ : R/{Z — R satisfies Va(p) < 00,
then

¢ps € CV(R/(£+ 35(¢))Z).
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Proof. — Let A be a finite subset of R/(¢ + sg(p))Z. For z; € A,
put I; = pg~pg(x;). I; is either a point or an interval and I; = I; if
pp(xi) = pp(z;). Let A; be the subset of R/(£ + sg(yp))Z given by

k
Ay =Aul oL
i=1
Then each connected component of (R/(¢ + s(¢))Z) — A contains at most
2 points of A; — A. Using the inequality

n n
_ B8
B Il 2 |3l
i=1 i=1
for real numbers ry, ..., r,, we have

vﬁ(SOPwA) < 3ﬂ—lvﬂ(‘ppmAl)'
Let Ay be the subset of R/(£ + s(¢))Z given by
k
A=A — U(A] NIntl;).
i=1

Then we have

v5(Ppgyr A1) < vp(Ppss A2).
Let A3 be a subset of R/(£ + s(¢))Z obtained from A by replacing the
points 8I; by nearby points where pg is injective. We can take Az so that

vg(Pps, Az) < vp(pp,, As) + €
for any positive real number ¢. Since Ag consists of the points where pg is
injective, we have vg(pp,, A3) = vg(p, ps(As)). Thus we have
va(Ppgs A) < 3P Hup(p,ps(43)) + €} < 37 Hup(p, €) +€} < oo
We have proved the proposition.
Now we define the space Qg(R/¢Z) corresponding to CQg(R/{'Z).

DEFINITION 2.13. — Qg(R/{Z) is the set of real valued (not
necessarily continuous) functions ¢ on R/¢Z such that vg(p) < oo and

¢ps € CQB(R/(£+ 354(0))Z).

If o € Q3(R/{Z), then ¢, belongs to CQz(R/{'Z) for any p satisfying
the above condition. Note that for a pair of elements @1, p2 € Qg(R/(Z),
there exists a weakly order preserving function p as above such that both
(#1)p and (p2), belong to CQ(R/€'Z) or RCVs(R/¢'Z). Hence we obtain
the following lemma.
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LEMMA 2.14. — Qg(R/{Z) is a real vector space.

For ¢ € Vg(R/¢Z), we have sg(p) < oo by Lemma 1.3, and
¥ps € CVa(R/(€ + sa(¢))Z) by Proposition 2.12. The following corollary
follows from Lemma 2.5 and Proposition 2.3.

COROLLARY 2.15. — Vg (R/€Z) C Qp(R/EZ) if B’ < B. In
particular, Qg(R/¢Z) (8 > 1) contains V1(R/€Z), the set of functions
with bounded variations.

As a summary, we have the following inclusion maps between the
function spaces we discussed

cVE S ACVYE =cvp S Vg
! Lo ln

RCV; <> CQp S g

ACVB =Cy; = Vs
Here 1 < 3’ < 8 and ACY/B is the the set of real valued functions ¢ such
that o o h are C'/# {1/3 Holder) functions for some homeomorphisms h.
In later sections we have to consider the following function space on

the circle.

DEFINITION 2.16. — By is the set of bounded functions on R/(Z
such that p(x £ 0) exist for any x € R/{Z and )" |Ap(z)] < 0.

This function space B(R/¢Z) has the following properties, which are
easily verified.

LEMMA 2.17. — (1) B(R/{Z) is a real vector space.
(2) For any homeomorphism R/¢{'Z — R/EZ, h*BR/{Z) =
B(R/VZ).

- To end this section, we note that any function ¢ on the circle such
that p(z—0) and ¢(z+0) exist is a measurable function and if it is bounded
then it is integrable.



434 TAKASHI TSUBOI

3. Area functionals.

First we define area functionals on a space X of functions on S! =
R/Z.

DEFINITION 3.1. — An area functional is an antisymmetric bilin-
ear form

A:XxX—R

satisfying the invariance under parameter changes, i.e., if {p,v¢) and
(¢ o h,9» o h) belong to X x X for a homeomorphism h : §' — S,
then

A(p,¥) = A(poh,¥oh).

For the space of C! functions on S! there is the usual area functional
defined by

A ) = [ v

It is not difficult to see that this area is invariant under the C! parameter
changes. It is not clear but it is true that this area is invariant under the
parameter changes by homeomorphisms (see Lemma 3.3).

We show that there is an area functional on Q2(R/¢Z) which is an
extension of the above area functional. This is the widest space we could
construct an area functional up to now.

Remark. — Such an extension cannot exist on a very big function
space, for example, the space of all continuous functions on R/£Z, because
such extension should give rise to a nontrivial second cohomology class (ex-
tending the Godbillon-Vey class, see §4) of the group of C*-diffeomorphisms
of the circle, however there is only the Euler class in the second cohomology
of this group ([18], {11}]).

DEFINITION 3.2. — Let A = {xy,..,xx} be a finite subset of
R/{Z. For a continuous map v = (p,v¥) : R/tZ — R?, Area(y,4) =
Area((p, %), A) is the algebraic area bounded by the polygon with vertices

V(@) = (p(x:), Y(x4);

p(Ti1)  (Ti)
P(xic1)  P(xi)

k
Area(y,A) = Area((p,v),A) = '12'2

i=1
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We will show that Area((p, ), A) converges as mesh(4) — 0 under
some condition on ¢ and ¥ and define Area(ip, ) to be this limit.

LEMMA 3.3. — Let Ay and A; be finite subsets of R/{Z. If
Ao C Ay, mesh(Ap) < ¢, and ¢, 9 are elements of RCV,(R/¢Z), then

2¢e
| Area((p, ¥), A1) — Area((p, %), Ao) |<3 A {va(p, 8) + va(¥, 5) Ydlog s.

Proof. — For Ag and A;, we define the sequence By, Bj, ..., By of
subsets of R/€Z such that Ag = By C B; C By C ... C B = A; as follows.
For each connected component (a,b) of (R/¢Z) — Bj_1,

Bjn(a,b)={“;b}

if (a+b)/2 € A; and
B;N(a,b) = {z,y} N (a,b)

if there is a connected component (z,y) of (R/¢Z) — A; which contains
(a + b)/2. In the latter case, {z,y} N (a,b) can be two points, one point
or empty and we have no points of A; in (z,y). Then the intervals
of (R/¢Z) — B;_; which contain a pomt of B; are of length at most
279+ mesh(Ay).

For v = (¢, 1), the area of the tnangle with vertlces ~{a), v(x) and
v(b) is not bigger than

—{||7(x) — (@)1 + llv(6) = v(@)II*}-

The area of the quadrilateral with vertices 'y(a), y(x), ¥(y) and ~(b) is not
bigger than

5{“7(96) =@ + 17() = ¥@)II* + () — @)1}
Hence we always have
| Area(vy, Bj)—Area(y, Bj_1) |< §{vz(cp, mesh(Bj_1))+v2(, mesh(B;_1))}.

We have a better estimate because the intervals of (R/¢Z) — B;_, which
contain a point of B; are of length at most 2~ J+1mesh(Ay)

| Area((i, ), B;) — Area((, ), Bj-1) |
< 2 {02(p, 277 mesh(Ao) + va(¥, 277 mesh(4o))}-
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Hence
I Area((‘p’ ¢)v Al) - Area((907 d))v AO) l
k
<Y g{vz(so, 279+ mesh(Ao)) + v2(%, 279 mesh(Ao))}
j=1

0
3 . )
<5 3 {oalp €5 N) 4 ug(p, e}

j=—00
3 log e+

Sox [ oalee) Hualw,e)ds

2e

<o [ {vapr) + valeh, )} dlogs.
0

Here A = —log(1/2) = 0.693147....

COROLLARY 3.4. — If mesh(A) and mesh(B) are smaller than ¢,
then )
£

| Area((<p,1/)),A) - Area((cp, 1/))1 B) IS 6 o {'v2(30v 3) + UZ(wv 3)}d10g S.

By using this corollary, we can define Area{p,¥) for ¢,9
€ RCVy(R/LZ) by

Area(p, ) = lim . Areal(e¥), 4).

Note that for C! functions we have Area(p,¥) = [ pdy.

LEMMA 3.5. — For ¢,y € CQ2(R/(Z), }1}(1;1) 0Az‘ea.((<,a,¢v),A)
mes! -

exists.

Proof. — For ¢,y € CQa(R/EZ), we can find a homeomorphism
h: R/¢Z — R/{Z such that both poh and yoh belong to RCV2(R/{'Z).

Then it is easy to see that if lim  Area((y o h,p o h), A) exists, then
mesh(A)—0

lim  Area((y, 1), A) exists and they are equal.
mesh(A)—0

By this limit we define Area(p, ) on CQ2(R/¢Z). The proof of the
following lemma is straightforward.

LEMMA 3.6. — Area(yp,?) is an area functional on CQ2(R/{Z).

For p, ¢ € Qo(R/lZ),let p: R/U'Z — R/UZ (€ > L+52(p)+52(¥))
be a weakly order preserving continuous map such that

length(p™'([z,4])) 2y —z+ D {|A¢(2)]* + |A¢(2)]*}.

2€[z,y)
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Then ¢, and ¥, belong to CQ2(R/¢'Z). We define Area(p, ) by
Area(p, ) = Area(gy, ¥p).

This definition does not depend on the choice of p.
LEMMA 3.7. — Area{p, ) is an area functional on Q2(R/{(Z).

Proof. — For ¢y, p2 and 9 € Q2(R/€Z), we can find p: R/{'Z —
R/¢Z such that (¢1)p, (p2)p and ¥, belong to CQ2(R/€'Z). Since (p; +
P2)p = (p1)p + (p2)p,

Area‘(wl + P2, w) = Area(‘plv ¢) + Al‘ea(‘Pz, ’(p)

follows from the bilinearity of Area in CQ2(R/¢'Z) and the definition of
Area in Q2(R/€Z). Other verifications are straightforward.

Since V3(R/{Z) (1 < B < 2) is contained in Q2(R/{Z), the functional
Area is defined on on Vg(R/¢Z) (1 < 8 < 2). A remarkable point is that
the area functional Area on Vg(R/(Z) (1 < 8 < 2) is continuous with
respect the norm f § - To see this, we give the following proposition.

PROPOSITION 3.8. — Let ¢ and ¢ be elements of V3(R/{Z)
(1 <3<?2). Then

1 (£+8)¥8

Area(p,y) < 222/A-1 1 Hsollﬂ . IMIB

Proof. — Since Area is bilinear with respect to ¢ and ¢, it is
sufficient to prove that, if ol = ¢l = 1, then Area(p, ) is bounded
by the coefficient in the inequality.

For elements ¢ and ¢ of V3(R/€Z) (3 < 2), we have a nondecreasing
function

P R/(E+s5(p) + 35())Z — R/(Z
such that ¢, and ¥, are elements of CV3(R/(€ + sg(p) + sp(¥))Z) and
W%Wa = 3l“l/ﬁ||<pllg and M’pma = 31‘1/%1/’“5
(Proposition 2.12). Then by Proposition 2.3, for
€ =+ sp(p) + sp() + 3 Va(p) + 3°7V(9),
there is a homeomorphism

h:R/OZ — R/(L+ sp(p) + 35(¥))Z
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such that ¢, o h and 4, o h are C/# functions on R/¢'Z and their norms
are estimated as follows :

lepohlice <1 and |lYpohlcs <1.
We already know (Lemma 3.5) that Area(y, ) is defined by

Area(p,9) = mesl!xi(ril)ﬁo Area((pp o h,1pp 0 h), A).

We take the finite set A, cbnsisting of 2" points as in [9], that s,
An= (k2™ ; kE=1,..,2").
Then for v = (pp o h, 9, o h), the area of the triangle with vertices
y(k27), 7((2k 4+ 1)2 D) and  A((k +1)2772)
is not bigger than
%{(max —min)(p, o h|[2“”f', (k+1)27¢))}
{(max —min)(¥, o h|[27"¢, (k + 1)27¢))}.

Here (max — min) is the difference of the maximal value and minimal value
of the continuous function. Since |l¢p 0 h||ci/s < 1 and ||9p 0 hifjcr/s < 1,
this quantity is not bigger than

1 —n
S ey ey,
Hence Area(y, ¥) is estimated by
1 s

o= n 1
nifo-npnl/B\2 _ Z__*
2.2 2((2 7 = 222/8-1 1’
n=1
Now if Jl¢lls = [[¥ll5 = 1, then by Lemma 1.3,
<+ (143 HVs(p) + (1 +3°71)Va(y) < £+8.
Hence we obtain Area(p, ) < 271(¢ 4 8)%/8/(1 ~ 21-%/8),

There is an area functional on B(R/¢Z) which have somewhat differ-
ent from that on Q2(R/¢Z). Let Ay : B(R/{Z) x B(R/{Z) — R be the
functional defined by

1 [pz—0) Ap(a)
Aylp, ) =<
0D =32 |4-0) Avla)

for v, ¥ € B(R/{Z). It is easy to show the following lemma.

LEMMA 3.9. — Ay is an area functional on B(R/{Z).
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Remark. — This area functional corresponds to the discrete
Godbillon-Vey class given by Ghys-Sergiescu ([5]) and Ghys ([3]).

As for the uniqueness of the area functional, the two area functionals
Area and A4 on Q2(R/¢Z)NB(R/LZ) are nontrivial and independent (see
Ghys [3]). It is possible that the area functional is unique on CQ2(R/£Z),
Q2(R/€Z) or B(R/¢Z) though we have no proof up to now. There are
spaces where the area functional is unique.

PROPOSITION 3.10. — Let PL(R/{Z) be the vector space of con-
tinuous functions on R/¢Z which are piecewise linear. Then the nontrivial
(R-bilinear) area functional which is invariant under the parameter change
by the piecewise linear homeomorphisms of R/¢Z is unique up to a real
multiple.

Proof. — For three distinct points xg, 1, T2 of R/¢Z in the cyclic
order, let az, s, 5, denote the function on R/¢Z such that

0 if ye€ [we o]
Qzo,21,22(Y) = { (¥ —To0)/(x1 —20) if y € [0, 1]
(y—z2)/(x1—z2) if y € lz1, 2]

Let A be an area functional. By the R-bilinearity, it is necessary to
know the values of

A(0z0,21,22 aa:s,u,zs)’ A(0zg,z1,720 arz,zs,u)v

A(al‘oﬂ‘lywz’ al‘hlz,z‘a )’ A(al‘o»xl 1 T2 al‘o»Il ,1!2)
for distinct points zg, x1, T2, T3, T4, 5 in the cyclic order. By the
antisymmetricity, the last one is 0. By the bilinearity,

1
A(Qzp,z1,22) Xzs,24,25) = A(Co,z1,225 §ax3,(zs+zq)/2,xq)
+ A(a$0,$ly$2 ’ a(xs+z4)/2,z4,(-‘t4+zs)/2)

1
+ A(0z,21,225 §az4,(z4+zs)/2,xs)-

By the invariance under the parameter change and the bilinearity, the right-
hand-side is equal t0 2A(Qzg, 2,00+ Cxs, 24,25 )- Hence the first one is 0. For
the second one, by replacing the indices in the above formula, we see that

1
A(Oizg,21,22) Qg 29,2) = AQzo,z1,299 50‘12,(12+13)/2,x4)'

By the invariance under the parameter change and the bilinearity, the right-
hand-side is equal to (1/2)A (g, 21,021 Ozg,zs,24)- Hence the second one is
also 0.
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Now by the invariance under the parameter change, the value
A(0zg,21,221 Oz ,z2,25) dO€s not depend on the points zg, 3, Zg, 3 if they
are in the cyclic order. Suppose that A(cuy,z,,22) Oz ,20,25) = 1/2 which is
the area of the triangle with vertices (0,0), (1,0), (0,1). Then A{p, ¥), (¢,
¥ € PL(R/EZ)) is equal to the usual area of the polygon.

In a way similar to the proof of the above proposition, we can show
the following proposition.

PROPOSITION 3.11. — Let S(R/{Z) be the vector space of left-
continuous functions on R/¢Z which are constant out of finitely many
points. Then the nontrivial (R-bilinear) area functional which is invariant
under the parameter change by the piecewise linear homeomorphisms of
R/{Z is unique up to a real multiple.

Remark. — These propositions are closely related to the scissors
congruence of polygons on the Euclidean plane, where the area is the only
invariant. We also note that in both cases, the space of Q-bilinear area
functionals is isomorphic to R ®q R (cf. [5], [7]).

These propositions may optimistically imply that the area functional
is unique on CQ2(R/¢Z) under a certain continuity assumption. See the
remark in §4 for the group of Lipschitz homeomorphisms which are the
integrals of functions of bounded variations.

4. The Godbillon-Vey cocycle.

Let X be a space of integrable functions on S = R/Z. Let GL-¥
denote the set of Lipschitz homeomorphisms of S* which are written of the
form

f@ = [ Wy + £0),
0
where p € X. Let RCVg, CV3, CQg, V3, Y3 and B denote the spaces of

corresponding functions on R/Z.

LEMMA 4.1. — For X =RCVg, CV3, CQpg, Vg, Qs and B, the set
GL% js a group.

Proof. — First note that the derivative f'(z) exists almost every-
where and the limits f/(x % 0) exist everywhere. Then we have

o(z +0) = log f'(z £+ 0)
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for any point x € S'. Since
log(fi 0 f2)'(z +0) = log f1(f2(x £0)) + log f3(x £ 0)

p1(fa(x £0)) + po(z £0),
f1 0 fa belongs to X, if f; and fo belong to X'. For the inversion, we have

@= "W gy 4 f10),
0

and this shows that if f belongs to G&%, then f~! belongs to GL+¥,

If there is an area functional A on X, then A gives rise to a 2-
dimensional cocycle of the group GI»¥. A 2-dimensional cocycle of the
group GL% is a function C : GI'¥ x GI¥ — R such that

C(f1, f2) = C(fo o f1, f2) + C(fo, f1 0 f2) — C(fo, f1) = 0.
We define the 2-dimensional cocycle C's by

Ca(f1, f2) = A(p1 0 f2,2)
for

£
filz) = / e”Wdy + £,(0) (i =1,2).
0
Then the cocycle condition is verified as follows. Since

log(fio fi)(x £0) = @i(fi{z £0)) + pi(z £0),
by using the bilinearity and the invariance under parameter changes, we
have

A(py0 fa,02) ~A(po o fro fa+ 10 fa,02)
+ A(po o f1 0 fa,01 0 fa + p2) — A(po © f1,¢1)
= A(pg o f10 fa, 10 f2) — Ao © f1, 1)
=0.

If A is antisymmetric then we have

A(log(f1£2)', log(f2)") = A(log(f1)' © f2,10g(f2)").

Note that the above verification of the cocycle condition does not use
the antisymmetricity, however, it is sufficient to consider the antisymmet-
ric area functionals because a symmetric area functional gives rise to a
coboundary. Let Ag be a symmetric bilinear form on X invariant under
the parameter change. Then, by putting U(f) = As(log f’,log f’) we have

(6U)(f1, f2) = As(log fz,log f3) — As(log(f1 o f2)',1og(f1 0 f2)")
+ As(log f1,log f1)
= —2Ags(log f1 o fa,log f3) .
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By the result of §2, G192 contains the group of C't® diffeomor-

phisms (a > 1/2) of the circle and the group of diffeomorphisms of class P

([8]), i.e., GE1. By using the area functional Area defined in §3, we have
the following theorem.

THEOREM 4.2. — There is a well-defined 2-cocycle for the group
GL22 which is an extension of the Godbillon-Vey cocycle.

Ghys and Sergiescu ([5]) and Ghys ([3]) showed that the group of
diffeomorphisms of class P has the discrete Godbillon-Vey cocycle. This
corresponds to the area functional Ay and the discrete Godbillon-Vey
cocycle is defined in GLB which is a group Hence we have the following
theorems.

THEQREM 4.3. — There is a well-defined 2-cocycle for the group
GLB which is an extension of the discrete Godbillon-Vey cocycle.

THEOREM 4.4. — There are two well-defined 2-cocycles for the
group GL:92 n GL-B which are extensions of the Godbillon-Vey cocycle
and the discrete Godbillon-Vey cocycle.

These cocycles are not invariant under the conjugation by homeomor-
phisms of the circle. Hurder and Katok showed that GV varies continuously
without changing the topological isomorphism class of foliations ([9]). These
foliations are the stable foliations of the geodesic flows of a surface (see also
Mitsumatsu [14}). It is easy to see that GV} also varies continuously with-
out changing the topological isomorphism class of foliations ([3]). For real
numbers a and b, let f, and g, be PL homeomorphisms of R with support
in [—1,0] and in [0, 1] such that log f.(—0) = a and log g;(4+0) = b, respec-
tively. By a straightforward computation, it is easy to see that GVy for the
2-cycle (fa, gb) — (95, fo) is equal to ab.

Among the possible extensions of the Godbillon-Vey invariant, that
to the group GLYs (1 < B < 2) given by Theorem 4.2 might be most
interesting. The reason is the group GL'V# has a metric coming from V;-
norm and the invariant is continuous with respect to this topology. More
precisely, we have the following. (See [2].)

PROPOSITION 4.5. — GV (1 < ) has the following right
invariant metric. For f; and f, of GIVs (1 < B),

dist(f1, f2) = |fr o £7* —idllco + flog(f1 0 f3)'(z — O)l.
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There is a 2-cocycle GV for the group G¥Vs (1 < 8 < 2) which is an
extension of the Godbillon-Vey cocycle, and

(f1 0 fa, fo) = GV (f1, f2) = Area(log(f1 o f2)',log f5)

is continuous with respect to the above metric.

Proof. — In the definition of the distance, we are considering the
derivatives of elements of GL'V8 which are left continuous. Note that

log(fi0 f371) (z —0)ll,
= fllog fi o f3'(z —0) —log f3 0 fy ' (z — O)l5
= Jlog fi(z — 0) — log f3(z — O)4-
The fact that dist is a metric follows easily from the definition.
If (f3, f2) = (f1 0 f2, f2) is close to (g3, 92) = (g1 © g2, g2), then
Area(log f3, log f;) — Area(log g3, log g5)
= Area(log(fs © g5 ' 0 g3)’,log(f2 0 g5 ' ©g2)") — Area(log g3,l0g g5)
= Area(log(f30 g3")' g3 +log g3, log(f2 0 95 ')’ © g2 + log g5)
— Area(log g5, log g5)
= Area(log(fz 0 g3')' 0 ga,log(f2 0 95')" © g2)
+ Area(log(fz 0 g3')" © g3, log g5)
+ Area(log g5, log(f2 0 g )’ © g2)-
Each term of the last expression is small by Proposition 3.8.

GLVs is not a topological group with respect to the topology given
by the above metric. However, it is easy to see that the composition and
the inversion is continuous at the identity. Moreover, we have the following
proposition.

PROPOSITION 4.6. — The composition
GL,Vg X GL,Vg NN GL,VB
(fi,fo) — fio fa

is continuous at (fy, f2) with f, being a C' diffeomorphism such that log f}
has the modulus of continuity |z|'/#|log|x||~!. The inversion

GL,Vg s GL,Vg
f—ft
is continuous at a C' diffeomorphism f such that log f' has the modulus
of continuity |z|'/%|log |x||~!.
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Proof. — For (g1,92) € GIVe x GL-Vs,
log(g1 © g2)'(x — 0) — log(f1 © f2)'(z — 0)
= (log g1(g2(x — 0)) — log f1(f2(z)))
+ (log g3(z — 0) — log f3(z — 0))
= (log g1(g2(z — 0)) — log f{(g2(z)))
+ (log f1(g2(z)) — log f1(f2(=)))
+ (log g3(z — 0) — log f3(x — 0)).

The first term and the last term are small if (f1, f2) and (g1, g2) are near.
Hence the propostion for the composition follows from the following lemma.

For g € GLVs,
log(9™")'(z — 0) — log(f ~")'(z)
= —logg' og~}(x—0) +log f o f(x)
= (—logg’ o g™}z —0) +log f' 0 g7 ()
+(—log f' 0 g~} (z) +log f' o f~1(x)).

Since the first term is small if g is near to f, the propostion for the inversion
also follows from the following lemma.

LEMMA 4.7. — Let ¢ be a continuous function on R/€Z with the
modulus of continuity |z|'/#|log|z||~!. Let f be a Lipschitz homeomor-
phism of R/¢Z such that || f —id]jco < € and |f(x) — f(y)| £ 2|z —y|. Then
there is a positive real number ¢ such that

Va(po f — ) <c|loge|™”.

Proof. — Let C be a real number such that
lp(z) — ¢()] < Clz — y|'/#|log |z — yl| .
Let A = {z1,....,zx} be a finite subset of R/¢Z. Since || f — id||co < &,
(@ o f(z:) — p(x:)) — (@ o f(xi-1) — o(zi-1))|
is always smaller than 2Ce'/#|loge|~!. For those z;_; and z; such that

|z; —xi—1] > €, we use this estimate and we obtain an estimate for the sum
over such z;_1 and x;

> l(po flz:) ~ (@) — (¢ 0 f(zim1) = (i)
< 28CF¢| logs]—ﬂg
= 28CP1|loge|~".
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For those z;_; and z; such that |z; — z;_1| < ¢, by the assumption on f,
we obtain |f(z;) — f(xi-1)| < 2|z; — 2,1, and
[ o fz:) — (x:)) — (0o flxi-1) — p(zi1))|
<lpo f(z:) — p o flzi-1)| + |o(z:) — p(zi-1)]
<3C|z; — zi1|YP)log |zs — zia ]|t
The sum over such z;_; and z; is estimated by \
(o fl@e) — p(=i) = (9 o fl@i1) — p(zi-1))I?
< ZBﬂCﬂkz:,- —z;q) |log|z; — 25| |_3
< ) 3%CP|z; — 21| |loge|™#
< 3PCPe)loge| 5.
Thus we obtain V(g o f — ) < (28 + 38)CP¢ |loge| 5.
Remark. — We can define similar groups of Lipschitz homeomor-
phisms of R with compact support and Theorems 4.2 - 4.4 and Propo-

sitions 4.5 - 4.6 are also true for the corresponding groups of Lipschitz
homeomorphisms of R with compact support.

Remark. — For the group GV of Lipschitz homeomorphisms
which are the integrals of functions of bounded variations, we have a sin-
gular cocycle. Let f be such a diffeomorphism. Then d(log f’) is a measure
on R/Z. We have the decomposition of d(log f’) into its regular, atomic
and singular parts.

d(log f') = d(l0g f')reg + (108 f')atom + (108 f')sing-
This is used by Mather ([12], III) to show that 1-dimensional homology of
this group G2V is nontrivial. Then we have the following cocycles :

1 10gf{°f2 d(Ing{OfZ)reg
Coglfisf) =3 [[| MBS dUoE S |,

and

. 1 Iogf' °f‘2 d(logf,°f2)atom
Cuam s 1) =3 [ | 2P e

2

_ 1 lng{OfQ d(lng{OfZ)sing
Cuns(hi 1 =3 [ | g 2" ot o
The corresponding area functionals are invariant under absolutely contin-
uous parameter changes. Ghys showed no nontrivial linear combinations
of Cieg and Cyiom are invariant under conjugation by homeomorphisms
([3])- Up to now, we know no examples to show that Ciing is nontrivial.
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According to Mather ([12], III), there are a huge number of ways of decom-
positions of d(log f’) invariant under C! parameter changes. Hence there
are in fact many other cocycles constructed as above. Note also that any
pair of surjective homomorphisms a;,as : H1(G%*";Z) — R induces a
surjective homomorphism a; Aq a2 : Ho(G¥V1;Z) — R AQ R, but the
above 2-cocycles are not of this type.

It should be interesting to know dynamical and homological properties
of the groups GI*¥ for X = RCVj, CV3,CQp, Vs, Qp, B, or GL2NGLB,
GLVs N GLB, Note that there are inclusions between these groups which
correspond to those in the diagram at the end of §2. In [20] we will study
these properties, e.g., the perfectness of these groups, the property of 2-
cycles GV and GV.

Remark. — For S of Proposition 3.11, G* is the group of PL
homeomorphisms of the circle. The homological property of G%S is rather
well understood. See [5] and [7].

BIBLIOGRAPHIE

[1 R. Borrt, On some formulas for the characteristic classes of group actions,
Foliations and Gelfand-Fuks Cohomology, Proc. Rio de Janeiro, 1976, Lecture
Notes in Math,, Springer-Verlag, vol. 652 (1978).

[2): G.DuUMINY et V. SERGIESCU, Sur la nullité de I'invariant de Godbillon-Vey, C. R.
Acad. Sci. Paris, 292 (1981), 821-824.

[3] E. Grys, Sur l'invariance topologique de la classe de Godbillon-Vey, Ann. Inst.
Fourier, 37-4 (1987), 59-76.

[4] E. GHys, L’invariant de Godbillon—Vey, Seminaire Bourbaki, exposé n°706,
1988/89.

[5] E. GHYs et V. SERGIESCU, Sur un groupe remarquable de difféomorphismeﬁ du
cercle, Comment. Math. Helv., 62 (1987),185-239.

[6] C. GODBILLON et J. VEY, Un invariant des feuilletages de codimension 1, C. R.
Acad. Sci. Paris, 273 (1971), 92-95.

{7] P. GREENBERG, Classifying spaces for foliations with isolated singularities, Trans-
actions Amer. Math. Soc., 304 (1987), 417-429.

[8] M. HERMAN, Sur la cbnjugaison differentiable des difféomorphismes du cercle 4
des rotations, Publ. Math. I. H. E. S., 49 (1979), 5-234.

[9] S. HURDER and A. KATOK, Differentiability, rigidity and Godbillon-Veyl classes for
Anosov flows, Publ. Math. I. H. E. S., 72 ( 1990), 2-61.

[10] J. MATHER, The vanishing of the homology of certain groups of homeomorphisms,
Topology , 10 (1971), 297-298.

[11] J. MATHER, Integrability in codimension 1, Comm. Math. Helv., 48 (1973), 195~
233.



AREA FUNCTIONALS AND GODBILLON-VEY COCYLES 447

[12] J. MATHER, Commutators of diffeomorphisms I, II and III, Comm. Math. Helv.,
49 (1974), 512-528; 50 (1975), 33-40; 60 (1985), 122-124.

[13]  J. MATHER, On the homology of Haefliger’s classifying space, Differential Topology,
(1976), 71-116.

[14] Y. MITSUMATSU, A relation between the topological invariance of the Godbillon-
Vey invariant and the differentiability of Anosov foliations, Advanced Studies in
Pure Math., 5, Foliations, (1985), 159-167.

[15] W. THURSTON, Noncobordant foliations of S3, Bull. Amer. Math. Soc., 78 (1972),
511-514.

{16) W.THURSTON, Foliations and groups of diffeomorphism, Bull. Amer. Math. Soc.,
80 (1974), 304-307.

[17] T. Tsusoi, On the homology of classifying spaces for foliated products, Advanced
Studies in Pure Math., 5, Foliations, (1985), 37-120 .

[18] T. TsuBo1i, On the foliated products of class C!, Annals of Math., 130 (1989),
227-271.

[19] T. Tsusol, On the Hurder-Katok extension of the Godbillon-Vey invariant, J. of
Fac. Sci., Univ. of Tokyo, Sec. IA, 37 (1990), 255-262.

[20) T. Tsusoi, Homological and dynamical study on certain groups of Lipschitz
homeomorphisms of the circle, preprint.

Cet article contient la premiére partie de mon exposé oral “Une
caractérisation de l'invariant de Godbillon-Vey” au Colloque de Géometrie
“Feuilletages et Singularités”. Les autres parties se trouveront dans mes
articles “Small commutators in piecewise linear homeomorphisms of the
real line”, “Homological and dynamical study on certain groups of Lipschitz
homeomorphisms of the circle” and “The Godbillon-Vey invariant and the
foliated cobordism group”.
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