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Abstract. Given acone pseudodifferential operator P we give a full asymptotic expansion
ast — 0T of the trace Tr Pe~"4, where A is an elliptic cone differential operator for which
the resolvent exists on a suitable region of the complex plane. Our expansion contains log ¢
and new (logr)? terms whose coefficients are given explicitly by means of residue traces.
Cone operators are contained in some natural algebras of pseudodifferential operators on
which unique trace functionals can be defined. As a consequence of our explicit heat trace
expansion, we recover all these trace functionals.

1. Introduction

On a smooth compact manifold M without boundary we may consider the quo-
tient algebra A = ‘lngZ(M)/‘ll"’O(M), where \IJCZZ(M) is the algebra of classical
pseudodifferential operators of integral order and W ~°°(M) is its ideal of smooth-
ing elements. Operators of order less than —dim M are of trace class, but the
L?-trace cannot be extended to the whole algebra 4. However, M. Wodzicki [21]
and V. Guillemin [8] independently introduced a new functional Res : A — C
which vanishes on commutators, so defines a trace on .A. This trace functional is
called the noncommutative residue or Wodzicki residue, and is unique in the sense
that any other trace on A is a constant multiple of Res. A detailed survey about this
trace can be found for instance in [9].

The noncommutative residue is closely related to the zeta function of opera-
tors and to the generalized heat trace asymptotics. In fact, Res(P) can be defined
(up to a constant) as the residue at z = 0 of Tr PA™%, for some fixed invertible
pseudodifferential operator A; the complex power being defined as by Seeley [20].
Alternatively, Res(P) can be defined as the coefficient of log# in the asymptotic
expansion as t — 07 of Tr Pe~'4. Using these different but equivalent definitions,
the noncommutative residue has been extended to various algebras of pseudodif-
ferential operators on manifolds with and without boundaries (cf. [3], [6], [11])
including manifolds with singularities, cf. [17], [18]. The purpose of this paper is
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to obtain a generalized heat trace expansion for cone operators, and use it to recover
the corresponding noncommutative residue(s) that can be associated to them.

Let M be a compact manifold with boundary and let x denote a fixed bound-
ary defining function. Let W;' (M) be the space of b-pseudodifferential operators
over M, cf. Section 2. On manifolds with conic singularities, spaces of the form
x"PWH (M), p € R, arise as natural spaces of pseudodifferential operators con-
taining the cone differential operators.

As originally done by R. Melrose and V. Nistor in [17] for cusp operators, it is
helpful to consider the following algebra

xIwI(m) = U U XTPW(M).

pPEZ meZ

In this algebra there is an ideal of smoothing operators

T :=x®W, (M) = ﬂ XxTPW (M),
PEZ

and we can consider the following quotient algebras:

Ty := xXWEM) /T, Ty = x "W, °(M)/T,

Ay = x " PWEM) /xPw, (M),
Ay = x"EWE (M) x> WE M),

Ap.o i= x"POL(M) /{x 2w (M) 4+ x®WE(M)).

These quotients ‘separate’ the filtration given by the order of the operators from the
filtration given by the power of x. It turns out that on these algebras there are three
‘unique’ trace functionals Try , on Ay, Ay and Ay 5, Try on Zy, and Tr, on Z,.
They are conic versions of the functionals studied in [17]. Tr » and Tr, were also
considered in [18]. Their definitions and basic properties are given in Section 2.

In [5, 4], the first author defines natural conditions (called parameter-ellipticity)
on a cone differential operator A € x~"Diff}’ (M) which ensure that the heat op-
erator e "4 exists. Moreover, a full asymptotic expansion of Tr e /4 was obtained.
Later in [12], this expansion was generalized to Tr Pe~'4 where P is a cone differ-
ential operator. In the present work, the techniques of [12] are expanded to analyze
the generalized heat trace expansion when P is pseudodifferential.

Let P € x77 \Ifgnl(M ), p,m' € R, be a pseudodifferential cone operator. As-
sume that p < m so that Pe~"4 is of trace class (on appropriate weighted Sobolev
spaces) for all # > 0. In Section 5, we obtain an asymptotic expansion of the form

o o oo
TrPe ' ~_or Y ct™ +) cilogn) 1™ + ) " cf (logt)” 1
k=0 k=0 k=0
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and give explicit formulas for all the log ¢ coefficients ¢; and ¢; in terms of the
trace functionals mentioned above, see Theorems 5.1, 5.2 and their corollaries. In
particular, the coefficient of log ¢ is

1 1 1
——Trg(P) — — Try(P) — —5 Try,0 (P),
m m m

and Try o (P) = —m? x the coefficient of (log t)2.

Our results rely on the parametrix construction within a parameter-dependent
calculus which is presented in Section 3, and on basic properties of the Laplace
and Mellin transforms discussed in Section 4. Let us finally mention that the study
of heat trace asymptotics on manifolds with conic singularities was initiated by
J. Cheeger [1, 2] and further developed by many other authors, a list of references
can be found in [4], [12].

2. Operator algebras and trace functionals

Recall that an n-dimensional manifold with corners M is a manifold with atlas
given by local models of the form [0, 00)* x R”~*, where k can run anywhere
between 0 and n. (This definition is suitable for our purposes, but is a bit more
general than the standard definition, cf. [15].) For any o € R, the b-alpha density
bundle Qf is the line bundle on M with local basis of the form |(dx/x)dy|* on a
patch [0, oo)§ X R;_k. We either use @ = 1/2 or « = 1; in the latter case, we will
write €2p, for 9}7

We now review the definition of b-pseudodifferential operators. The standard
reference is Melrose’s book [15]. Let M be an n-dimensional compact manifold
with connected boundary ¥ = 9 M. Recall that Mf is the manifold with corners
that has an atlas consisting of the usual coordinate patches on M2 \ Y? together
with polar coordinate patches over Y in M?. The typical picture of Mg is shown
in Figure 2.1. The boundary hypersurfaces b, rb, and ff stand for “left boundary”,
“right boundary”, and “front face”.

For symmetry reasons, it is common practice to have b-pseudodifferential op-
erators act on b-half densities rather than on functions. Given m € R, the space

1 1
W' (M, ;) consists of operators A on C>°(M, €2;) that have a Schwartz kernel
K 4 satisfying the following two conditions:

M} |ib Ap

rb

Fig. 2.1. The manifold M,f is M? “blown-up” at the corner ¥2. The submanifold Ay, is the
the diagonal in M? lifted to M72; that is, written in the polar coordinates of M7.
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1. given ¢ € Cfo(Mf \ Ap), we can write ¢ K4 in the form k - v, where k is
a smooth function on M}% vanishing to infinite order at /b and rb, and where
1
veC®(MZ,Q}),
2. given a coordinate patch of M g overlapping A, of the form U, x R; such that
Ap = U x {0}, and given ¢ € C°(U x R"), we have

oK 4 = / 5y, E)dE - v, @.1)

1
where v € C®(M?, Q,f), and where a(y, £) is a classical pseudodifferential
symbol of order m.

Henceforth, we fix a boundary defining function x for Y. Let p, m € R. Given

1
A e xTPUN(M, QZ ), we define its (Wodzicki) residue density w(A) as follows,
cf. [22]. Write the kernel of A locally as in (2.1) above. Observe that since A, = M,
the coordinate patch U/ can be considered a coordinate patch on M. We define w(A)
locally on the patch U by

w0y (A) = fg_l an(y, E)IE - vla,. 2.2)

where a_, (y, &) is the homogeneous term of degree —n in the symbol expansion
of a(y, &). Note that if m & Z, then w(A) = 0 since a(y, £) has no homogeneous
component of degree —n. Also note that v|p, € C*(M, Q5) as one can check
using local coordinates. The local expression (2.2) turns out to be independent of
coordinates; a nice proof of this fact can be found in [3]. Thus, the local expressions
(2.2) actually define a global density w(A) € x"PC>®°(M, p).

We now review various trace functional introduced by Melrose and Nistor [17,
Sec. 5], and in a slightly different setting by Schrohe [18]. We remark that Melrose
and Nistor studied cusp operators, although by continuity many of their results ap-
ply to b-operators. In what follows, we will freely use their results presented from
the perspective we need them.

1
The functional Tr; ;. Given P € x W) (M, Q;), m € R and p € Ny, we
define

1 )4
Try o (P) == —,/ Ox {x? @ (P)}x=o0- (2.3)
pJy

The expression 37 {x” w(P)}|x—o is defined as follows. Since w(P) belongs to
x7PC®(M, Qp), in a collar M = [0, 1), x Y near Y, we can write x? w(P) =
f (x)dT", where f(x) is a smooth family of densities on Y. We then define
A {xP w(P)}|x=0 := 3 £(0). It is not obvious that Try , (P) is defined inde-
pendent of the boundary defining function x. We will prove that it is independently
defined following Lemma 2.1 below.
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A more transparent way to view Try  (P) is as follows. Expand w(P) near the
boundary Y in a Taylor series:

w(P)~ Y xfw(Pj)d%.

Jj==p

Then as %af{xp @ (P)Yx—0 = »(Py), we have

Try o (P) =/Ya)(P0). (2.4)

Thus, Trj » is a natural way to restrict the Wodzicki residue trace to the boundary.
If p ¢ Np, then Try » (P) is defined to be zero.

Lemma 2.1. Letu € x ?C®°(M, Qp), p € R. Then the functionC 5 z + [, x*u
is well-defined for Wz > p and it extends to be a meromorphic function on C with
only simple polesatz =p, p—1, p—2,....In particular ithas apoleatz =0
if and only if p € Ng in which case, its reszdue is given by fy 2 {xPu}|y=o. The
regular value of the function C 3 z fM x%u is called the b-integral of u and is
denoted by [, u.

Proof. In a neighborhood M = [0, 1), x Y of Y, we can write u = x’pv(x)‘i—x
where v(x) is a smooth family of densities on Y. Expanding v(x) in a Taylor series
at x = 0 gives the expansion u ~ Zoo 0oX PTu jd—x Then our lemma follows

since |, I xz=pti ‘i" = — p +7- In particular, if p € No, we get the expansion
u~ Z » X! up+J , Where
Upij = 30T 0(0) = — 8P (xPu) g
SACET P+ D!
forj=—p,—p+1,... O

Lemma 2.2. The functional Try » is defined independent of the choice of boundary
defining function x.

Proof. Suppose that x’ is another boundary defining function. Then x’ = ax where
0 < a € C*®°(M). Denote by Trj  x and Try  ,+ the functional Tr , defined using
the boundary defining functions x and x’, respectively. Then by Lemma 2.1,

Tr.o(P) — Try o0 (P) = Res; f P,
M

where Res; denotes the residue at z = 0, and where P(z) = (1 — a*) w(P). Since
P(0) = 0, by Lemma 2.1 it follows that fM x%P(z) is regular at z = 0. Thus,
Tra,o,x(P) = Tra,a,x’(P)- O
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We now consider in what sense the functional Trj , defines a trace. To do so,
we need to introduce some operator algebras. The main algebra is

1 1
EwlM,Q}) = U U x ey, @).
pEZ mel

Consider now the following quotient algebras:

1 1
Ay = x"EWE(M, Q2) /xEw, (M, Q)),

1 1
Ay = x"2WE(M, Q) /x®WE(M, Q}),

1 1 1
Apo o= x"POLM, Q7)) Ix P, (M, Q}) + xX°WE(M, Q7))

Melrose and Nistor [17] prove that a functional analogous to Tr , defines a unique
trace functional on quotient algebras of cusp operators. The corresponding state-
ment in the cone setting is the following.

Theorem 2.3. The functional Try » defines a trace on the algebras Ay, Ay, and
Aj .o, and is the unique such trace in the sense that any other trace on any of these
algebras is a constant multiple of Tr .

1
The functional Tr;. Fix a holomorphic family Q(z) € x** \115 M, Q ; ),a, B €R,
1

of operators such that Q(0) = Id. Let P € x~ P W' (M, QZ), p,m € R, and denote
by (P Q(z))|a the restriction of the Schwartz kernel of P Q(z) to the diagonal A
in M?. Then by [17, Lem. 4], (P Q(z))|a defines a meromorphic function on C,
taking values in x**~”C*° (M, Q) (using that A = M), with possible simple poles
atthosez € Cwithfz=—n—m+kfork=0,1,....

In particular,

Resg(PQ(2))|a € x PC®(M, Q)

is well defined, where Resy means “the regular value at z = 0”. We define

1
Try(P) := F/yaf{xp Reso(P Q(2))|a}lx=0- (2.5)

If p ¢ Ny, then Try(P) is defined to be zero. The functional Try was first intro-
duced in [17]. The same argument found in Lemma 2.2 shows that Trj is defined
independent of the boundary defining function chosen. (Unfortunately, Try does
depend on the regularizing operator Q(z); however, its dependence on Q(z) can
be explicitly determined, see [17, Lem. 11].)

For P of sufficiently large negative order, Try (P) has a natural interpretation.
Indeed, if m < —n, then observe that (P Q(z))| is regular at z = 0 with value
Kplp € x7PC>®(M, Qp). Assume that p € Ny and expand K p|a in Taylor series
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at)C:OIKp|A~Z
have

' d
e, X Kp jla% . Thenas 7 {x”Kp|a}lx=0 = Kp ola, we

Try (P) =/ Kpola.
Y

Thus, for P of sufficiently negative order, Try(P) is a type of L>-trace of P re-
stricted to the boundary of M.
Consider now the algebra

1 1
Ty o= x 2w, (M, Q) x°W, (M, Q).
The next theorem follows from analogous results proved in [17].

Theorem 2.4. The functional Try defines a trace on Iy, and it is unique in the sense
that any other trace on Ly is a constant multiple of Trj.

1
The trace functional Tr;. Given P € x~?W;" (M, Qg ), p,m € R, we define
Try (P) :=}f w(P), (2.6)
M

where bf is the b-integral introduced in Lemma 2.1. This functional was first in-
troduced in [18] when P vanishes at the boundary (in which case, hf y @o(P) =
/, y @(P) is just the usual integral of w(P) over M). In the generality presented in
(2.6), Tr, was first studied in [17]. Tr, is the natural generalization of the Wodzicki
residue trace to cone operators.

To see how the functional Tr, depends on the boundary defining function x,
we first prove the following lemma.

Lemma 2.5. Let x' = ax be another boundary defining function for Y where
0<aeC®M)andletu € x " PC*®(M, ), p € R. Denote by b”‘fMu and

b ‘x/fM u the b-integral of u as defined by using the boundary defining function x
and x', respectively. Then,

, 1
b»f u:’”/ u+—'/85{xp10gau}|x=o. 2.7
M M pJy

If p € Ny, then the last term is understood to be equal to zero.

Proof. We can write (x")°u — x*u = zx%a(z)u, where a(z) = (a* — 1)/z. As
a(0) = loga, we have

!
h’x/ u — h’)f u:Resoz/ xza(z)queslf x*logau,
M M M M

where Res; denotes the residue at z = 0. The identity (2.7) now follows from
Lemma 2.1. O
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Lemma 2.6. Given another boundary defining function x' = ax where 0 < a €
C>®(M), the trace functionals Tr, defined with respect to x' and x, respectively,
are related by

Trg o/ (P) — Try x (P) = Try o (loga P).

Proof. By Lemma 2.5, we have
Tryw (P) — Tro o (P) = b”f w(P) — b/ w(P)
M M

1
_L / 87 (x? w(loga P)}ly—o
plJy

= Try - (loga P).

The final algebra we consider is

1 1
Ty 1= x®WE(M, Q) /x>°W, (M, Q}).
The next theorem follows from analogous results proved in [17].

Theorem 2.7. The functional Tt defines a trace on L, and it is unique in the sense
that any other trace on L, is a constant multiple of Tr,.

3. Parameter-dependent calculus

Let E — M be a smooth vector bundle. The space x " Diff}) (M, E), m > 0, is
the space of differential operators that near the boundary take the form

A=x""Y" are(x, y)(xDy) DS

k+|o|<m

with coefficients smooth up to x = 0. To such an A we associate the operator

Ao=r""3" aa(0,)(rD) DS
k+|a|<m

by freezing the coefficients at r = 0. Recall that D = lla.

In order to define the Sobolev spaces on which these operators act continuous-
ly, we fix a boundary defining function x, a b-density du, and a smooth hermitian
metric on E — M. Then, Li(M , E) is the Hilbert space of sections in E that are
square integrable with respect to d u. Recall that, on a collar neighborhood of 0M =
{0} x Y, du can be written as du = dTX ® dy, where dy is a smooth density on Y.
For any m € N, the space H}'(M, E) consists of those elements u € L%(M, E)
such that Lu € L}z,(M , E) for every operator L € Diff} (M, E). For an arbitrary

s € R, the space H; (M, E) can be defined by duality and interpolation.
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On the manifold Y := R, x Y we also consider the spaces K% (Y", E),
s,a € R, defined as follows. Let @ € C2°(R) with w(r) = 1 near r = 0. Then
K% (Y", E) consists of distributions u such that wu € r*H,(Y", E) and such
that given any coordinate patch I{ on Y diffeomorphic to an open subset of S"~!
and function ¢ € C2°(Uf), we have (1 — w)pu € H*(R", E) where R} x s 1is
identified with R” \ {0} via polar coordinates.

1
Definition 3.1. Ler A € x~" Diff} (M, Qlf) and let A be a sector in C containing
the origin. The operator family A — X is said to be parameter-elliptic with respect
toa € Ron A if and only if

1. o’"b(A)(E) A is invertible for allé #0and h € A,
2. specb(A) N{zeC|S3 \sz =—a} =

3. Ag— A KS*(YN, SZ = S m(Y/\ SZ ) is invertible for every A € A
sufficiently large, and for some s € R.

Here a&f"’ »(A) (&) is the principal b-symbol of x™ A and spec;,(A) denotes its bound-
ary spectrum, cf. [4, Sec. 3].

This concept of ellipticity is similar to the one introduced by Schulze [19]
for the analysis on manifolds with edges. The following proposition is proved in
[4, Th. 3.2].

Proposition 3.2. If A — A is parameter-elliptic with respect to o on A, then
1 1
A—X1:x"Hy(M,Q,) — x*""Hy "(M, Q)
is invertible for every ) € A sufficiently large, and all s € R.

The parameter-dependent ellipticity of A — A turns out to be a necessary con-
dition for the previous proposition to hold with a uniformly bounded inverse.

1
Thus any positive selfadjoint cone operator on x*~" H, ™ (M, ;) with domain
1

x“Hy (M, Q Z) is indeed parameter-elliptic with respect to .

Example 3.3. Let x be a fixed boundary defining function, and let g be a Riemannian
metric on M which, near the boundary, coincides with the cone metric dx? +x2 gy,
where gy is a metric on Y. The corresponding measure is of the form x"du for a
b-measure d . Let Ag be the Laplace-Beltrami operator associated to the metric g.
This operator is by definition symmetric on L?(M, x"dp) = x~"/>L2(M). There-
fore, the operator —x"/2~1 A g x /21 is symmetric on x ! L,Z)(M ) which implies
the symmetry of

A= _xn/271Agx7n/2+1 +x72a2

for every real number a. Now, for a function u € C2°(M) supported near the
boundary, we have

Agu = —x7? ((xDx)zu —i(n—2)(xDy)u — Ayu) ,
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where Ay is the Laplacian associated to gy on Y. Then,

2
—x”/z_lAgx_”/Hlu =x"2 ((xDx)zu — Ayu + %u)

and so Au = x 2 ((xDx)zu + Ly,au), where Ly, = —Ay + % + @?. For
a > 1 the boundary spectrum of x>A does not intersect the critical strip {o
C | |30| < 1} so that A with domain x H?(M) is selfadjoint on x~'LZ(M). In
particular, A — A is parameter-elliptic with respect to « = 1 on any sector A C C
contained in the resolvent set of A.

We next analyze the resolvent (A — 1) ~! within a suitable parameter-dependent
pseudodifferential calculus. We begin by describing the corresponding parameter-
dependent symbols as defined in [14]. Related symbol classes can be found in

[71.
Form, p € R and d > 0 we define S”-7¢(R"; A) as the space of functions
a € C®(R" x A) such that

1990 a(&, M < Cap(L+ 1EN" P71 + [£] + |2 /4= 1AL,

The space S;"’p’d(R”; A), p/d € Z, consists of elements a € sm-p-d(R": A) such
that if we set

a2 =", 1/2),
then a (&, z) is smooth at z = 0, and

10¢0Pa(€, 2)| < Cop(1 + £ P~ I1HAIPL(L 4 |z]|g|4)P/d1P]

uniformly for |z| < 1. Further let S:f’j’d(Rn; A) be the space of elements a €

sP ‘d(R”; A) that, for every N € N, admit a decomposition
N—1
ag,r) = ZX(E)am—j(S,k)ﬂLrN(EJ»), (3.1)
j=0
where ry € SV PR A), x € COR?) with x(€) = 0 for [§] < % and

x (&) = 1for |&] > 1, and where each a,,—;(§, A) is anisotropic homogeneous of
degree m — j,i.e.,

am—; (88, 890) = 8" ap_ (£, 1) for§ > 0,

and z/%a,,_ ; (€, 1/z) is smooth at z = 0. Finally, a € Szléf’d(R"; A) is said to be
holomorphically tempered if it is holomorphic in a neighborhood of A, and there

exists an ¢ > 0 such that each a,, (£, 1) is holomorphic in the region
[(€.2) € R"\{0}) x C|x e Aor|r <el&l?or LIE|? < |Al}.

We now define our corresponding spaces of parameter-dependent cone opera-
tors, cf. [12, 13]. Let p denote a boundary defining function for the front face ff
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1
of M,f. Our first space \I!:?;\p ’d(M , ;) is defined as the space of those operator

1
families A(A) € C®°(A, V' (M, Qlf)) whose Schwartz kernels K 4(,) satisfy the
following two conditions:

1. given ¢ € Cé’o(Mb2 \ Ap), then 9K 4y = R(pdk), where R()) is smooth in A
1

taking values in W~ (M, QZ) and satisfies the estimates
102 R(A)| < Co (1 + |ADP/A71 forall € Np, A € A,

2. given a coordinate patch on M }% overlapping A of the form ¢y, x R; such that
Ap = U x {0}, and given ¢ € C°(U x R"), then

eKaoy = /eia"“(% £, p?dE v,

1
where v € C® (M2, Q,,), and where

y > a(y, £, 1) € C¥U, SPYR"; A)).

r,cl

Furthermore, A(A) is holomorphically tempered if it is holomorphic in a neighbor-
hood of A and its corresponding local symbols are holomorphically tempered.

We sketch the definition of our next parameter-dependent space; see [12] for
the precise definition. Assume that a branch of log is defined and fixed on A, and
let

AV =4 e A\ 0} U{O).

Let 7 denote the manifold M Z x A/ blown-up at the submanifold ff x {x1/4 =
oo}. The boundary hypersurface of 7 originating from M7 x {A!/? = oo} is called
1
the “boundary at co”. We define \D;f\o’d’g(M , Q2 Z) as the class of operators whose
1

Schwartz kernels can be written in the form & - v, where v € C*(M 2 QZ), and
where £ is a function on 7 which vanishes to infinite order at the boundary at co,
and is of asymptotic type £ at the rest of the faces of 7. Here, k is of asymptotic
type £ means, roughly speaking, that if H is a boundary hypersurface of 7 (except
the boundary at 00), then £ associates to H a set of numbers Ey such that k can
be expanded at H in powers and powers of the logarithm of the corresponding
boundary defining function; the powers that may occur in the expansion are given
exactly by the set Ey.

1
Our final space of operators is \IJXOO’]:(M, Q,f ), where 7 = (F, F,)isanindex
1
family for M 2 Anelement S(1) € \IJXOO’}—(M ,Q bz) is a family of operators whose

1
Schwartz kernels Kg(;) can be written in the form & - v, where v € C°°(M2, QZ),
and where k is a function on M2 x A that vanishes to infinite order at A = 0o, and
is of asymptotic type F on M2
The next theorem follows from corresponding results in [13] and [14] .
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1

Theorem 3.4. Let A € x~" Diff} (M, QZ) be such that A — A is parameter-elliptic

, 1
with respect to a € R on a sector A C C. Let P € x’p\ll,g" (M, Qlf ), p,m' € R.
Then we get a decomposition

P(A—2)""=00)+ R0+ SK),

/ 1 _ 1
where Q) € x™ P T (M Q) R(A) € x P XY (M, Q7), and

1
S € xPW T (M, Q2) for some index families G(a) and F(a). Q(3.) be-
ing holomorphically tempered.

Remark 3.5. The index families G(o) and F(«) are given explicitly in terms
of the boundary spectrum spec,(A). For their precise definition we refer to [12,
Section 3.2]. They will play no role in the trace expansions that we are looking at,
so we do not need their explicit descriptions here.

4. Analysis of the Laplace and Mellin transforms

In order to give a precise representation of the coefficients in the asymptotic ex-
pansion of Tr Pe~’4 we first want to analyze the Laplace transform of a holo-

morphically tempered family Q(A) € x™~P \Ilm T (M, Q ), m',p € R,
m > max(0, p). Here, we assume that A is a sector of the form

{reCle<argh <2m —¢} forsome0 < & < /2. 4.1)

Since Q(A) is holomorphically tempered, there exists § > O such that Q (1) is
holomorphic on and to the left of the contour

={LeC|redAfor|r]|>6, or|A| =48 for2m —e <argh < ¢}.

For t > 0 define

o) = i / e OW)dx. 4.2)
27 T

1
Then Q(t) is an operator of trace class on x*~" Hj; (M, QZ) for every s € R. This
relies on the fact that for each r > 0, the kernel of Q(¢) is a smooth function on
M? vanishing to infinite order at 9 M2, cf. [14].

Let le =[0,1), xY x R’,; near the face ff with Ay = [0, 1), x Y x {0}, see
Figure 2.1. For simplicity, in the analysis that follows we assume that the kernel of
Q (1) is supported on this coordinate patch. Furthermore, since the variables on Y
enter in the analysis more or less as parameters (cf. [14]), we also omit the variables
on Y. Thus, we can write

1/2

Koo :f g (x, £, x" W) dE | “dn] (4.3)
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where g (x, £, ) € " """ (R A) and ¢ (x, £, ) = O(x"~P). Thus,

r,cl

Ko = / ENL (q) 0 x, §)a8 ||,
where
Lo@)t.x.6) = / ¢~ g (x, £, ")
27‘[ Y
Finally,
™ O() = / / Lolq)(tx. £)dE 4 (4.4)

Motivated by the relation between the heat trace and the zeta function via the Mellin
transform, we define

1 oo
B(z) := —/ 1“1 Tr Qt)ds. (4.5)
I'(z) Jo
Thus, by means of the inverse Mellin transform we get
1
Tr o) = — t7*B(2)I'(2)dz (4.6)
270 Jorz=s

for any sufficiently large § € R. The following proposition (which is just an appli-
cation of Cauchy’s theorem) suggests that the asymptotic expansion of Tr Q(¢) as
t — 07 is determined by the poles of B(z)I'(z).

Proposition 4.1. Suppose that v (z) is meromorphic with a single pole of order
£+ 1atz=w. Let

1
u(t) = —/ Y (2)dz,
2mi y

where y is a simple closed curve around w. Then, we can write

¢ k
-1
u(t) = Z ( k')
p !

=0

7" (log )*riq 1.

where r1, 12, ... are the coefficients of the Laurent expansion of .

Now, our goal is to determine all the poles of B(z)I'(z), then push the contour
Nz = § in (4.6) down to Rz = —oo. Every time we pass a pole of B(z)I'(z) we
pick up a contour integral of B(z)I"(z) around that pole, which by Proposition 4.1,
contributes powers and powers of the logarithm of ¢ to the expansion of Tr Q(¢).

We first determine the poles of B(z). To do so, we want to write it in terms of
q(x,&,1). By (4.4) and (4.5), and the fact that

- 1 /OO —1_—ix
AT = —— t* et
I'(z) Jo
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we have
1 0
B(z) = m/o #~ 1T Q(r)dt
= ; > z—1 dx
- F(Z)/o t / Le(q)(t, x, §)dE i
= L > z—1 dx
_//<F(z)/o t Ec(q)(t,x,g)dt)dé L
:// <l_/ )‘_ZQ(X,%-,Xm)»)d)L)d’Ed_X
27 Jy B
where

G(x.£.2) = ’—/ Wi, £, XM A)dA
27T T

:xmz—m;—/ A, £, 0dh (= xR,
T Jy

According to (4.3), ¢(x, &, z) is a local symbol of the operator
i _
M) = o / ATEQ(M)dA.
7 Jr

By the definition of the space S;T’C/Zm’_m’m(R"; A), cf. (3.1), a straight forward
computation shows that §(x, &, z) is a classical symbol of order —mz + m’. Now
let us write

B(z)=/MM(Q>(z>|A with M(Q)(z>|A=/Rné<x,s,z)ds L@

As in [14], M(Q)(2)|a extends to be a meromorphic function on C having

kzm—n 'k e No, with residues

simple poles at z = —zx, 2k =

1
Res; M(Q)(=zi)|a = —~ o (M(Q)(—zk)),

where (M (Q)(—zx)) is the corresponding Wodzicki residue density, i.e.,

©(M(Q)(~z0)) = / G £, —z0)dE 4

where §_,(x, &, —zx) denotes the homogeneous component of order —n in the
expansion of §(x, &, —zx). Note that §(x, &, —zx) is a classical symbol of order
k —n € Zsince q(x, &, z) is classical of order —mz + m’.

Now Lemma 2.1 implies that if ¥ € x7PC2°(Ry), then fooo x’”zu(x)dyx has
polesatz= —j;lp,j € Ny, with corresponding residues %%8){ (xPu)|x=0. Thus, as

M(Q)(2)|a € x”‘z’ng’o(KJr, Qp), the family B(z) has the poles of M(Q)(2)|a
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and additional poles at z = —j_Tp. On the other hand, I'"(z) has simple poles at

z = —{, £ € Np, with residues given by %. Altogether we get that B(z)I'(z)

may have poles at

z=—4 fort =0,1,2,...
=12 for j=0,1,2,... (4.8)
m
k—m' —n
f= T TR ok =0,1,2,. ..
m

These are simple, double or triple order poles depending on j, k and ¢. In any
case, only double and triple order poles may produce log terms in the asymptotic
expansion of Tr Q(t), cf. Proposition 4.1. In summary, the poles of B(z)I'(z) arise
because of the poles of I'(z), integrating M (Q)(z)|a in x, and from the poles
of M(Q)(z)]|a itself. Using this information, we now write down all the possible
combinations for the higher order poles of B(z)I"(z).

Second order poles of B(z)I'(z). Suppose that this function has a pole at z = ¢.
According to (4.8) there are three cases where ¢ may be a double pole.

. — =P _ _k=m'— P
Case 1. . { = —+F = .—% ¢ —Np. Then j = p — ¢m, and the second
order residue at { = —zi is

) B 1
r =@ [ o)

r'(— m
= mZ(p(Jrszk)m>'8’f e oM@ |

x=

x=l
Case2: ¢=—{= —W € —Np and ¢ # —j_Tp for any j. Then

=t

r
me!

7 w(M(Q)(—0)).

. — R e k=m'— ;
Case 3: ¢ =—t=—""F and ¢ # —===" for any k. In this case,

-1 i
2= il {57 Resa M@ ]|,

_ (_1)€ pHm | p+im
- mE!(p—I—Zm)!ax {x ReSOM(Q)(_ENAHX ’

where Resg M (Q)(—£)|a means the regular value of the kernel of M (Q)(z) re-
stricted to the diagonal A in M 2 evaluated at 7 = —£.

Third order poles of B(z)I'(z). They may only occur when in (4.8)

j—p k—m'—n .
l = = for some j, k, £ € Np.
m m
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In this case, the third order residue is given by

x=

_ bt /{xiiw(M(Q)(—e))H
m

(-1 ot et o) (- |

= S, %

 m2e(p + tm)!

x=l

The second order residue can be written as a sum of the following three expressions:

21 = m2(p + tm)! " x=

Lo(=0) ot o -on}|

where I'g(—£) denotes the regular value of I'(—¢),

=D,
rp=——"T o(M(Q)(=0)),
na=—CD s rein Resy M(@)(-0)a )
’ ml!(p + €m)! x=0
As a consequence of Proposition 4.1 and the previous discussion, we obtain the
following theorem.
Theorem 4.2. The trace of Q(t) admits an asymptotic expansion

o0 oo

Tr Q) ~or D axt ™7™ 43" b + Brlogt) i
k=0 k=0

o
+ Z {ex + wlogr + (Sk(logt)2} %,
k=0

k—m'—n ithn = dim M. M
m with n = dim . oreover,

where 7 =

=1k,
fr=-22 /w(M(Q)(—k))

(=D p+on [ p-tkm
Ty /Y ot xr Reso M(@)(=Ra f| .
— _ To(=z) przem ) p4zm _
i [ oz feram o)z |
Y

m2z;(p + zpm)!

xX=

5 = —

If in any of the factorials (p + km)!, (p + zxm)!, or (zx)! the number is not in Ny,
we define the corresponding coefficient to be 0.
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5. Heat trace expansion

Let A be a sector of the form (4.1). Let P and A be as in Theorem 3.4. Thus,

PA—2)""=00)+ R0+ SO, (5.1)

/ 1
where the family Q(x) € x"~Pw ™" (M, Q}) is holomorphically tem-

1 1
pered, R(A) € x*P\IJ;j’f’g(‘)‘)(M, Q7), and S € x PW T m Q) for
some index families G(«) and F («). Define R(¢) and S(¢) in the same way as Q(r)
was defined in (4.2). Then as shown in [14], R(¢) and S(¢) are also operators of
trace class and we get a decomposition

Tr(Pe™™) = Tr Q(t) + Tt R(r) + Tr S(r), t > 0.

By the same theorems of loc. cit. the trace of R(#) admits an expansion

o
TrR(t) ~ Zrk tk=p/m  ast — 07,

k=0
and Tr S(¢) vanishes to infinite order at ¢+ = 0. On the other hand, the trace of
Q(r) admits the asymptotic expansion given in Theorem 4.2. Thus, Tr(Pe~'4) has
the same expansion as Tr Q(¢). To provide a nicer expression for the second term
appearing in the formula for B in Theorem 4.2, we proceed as follows. Denote
by Qo) the function Q () in (5.1) for P = Id. Then, since Q¢(}) is equal to
(A — 2)~! modulo W, ", formally speaking,

M(Qo)(z) = éﬁx—on(x)dx ~ é /T ATHA = 0)Tld = ATE

Thus, although the complex power A? does not exist in general, we can still associate
a useful meaning to it:

A* = M(Q0)(—2). (5.2)

Moreover, the symbolic properties of Q¢(A) imply that M (Qg)(0) = Id and that,
modulo W, %, AF M(Qo)(—z + k) = M(Qo)(—2) for any k € Ny.
Thus, we have proved:

1
Theorem 5.1. Let A € x™" Diff}'(M, Qj) be such that A — A is parameter-
elliptic with respect to some o € R on a sector A C C of the form (4.1). Let

, 1
Pex Py (M, Q; ), p, m' € R, and assume that m > p. Then

o0 o0
TrPe ' ~or D act® P+ " b + Brlogt) it
k=0 k=0

o0
+ Z {ck + i logt + 8 (log t)z} 1ok
k=0
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!
where z7j, = W

given explicitly by

Nk
p=— D ’fw(PA")

mk!

with n = dim M. Moreover, the coefficients By, yr and i are

—1)k
B Gl O AN / a;’“‘m{xp“fm Reso(PAkAZ)IAlz:oH ,
mk!(p + km)! Jy x

e = — 2l_‘O(_Zk) / af+zkmixp+1km a)(PAZk)}
m=(p + zxm)! Jy
(—D#

om0 (p + zm)!

’
x=

Sk = .
x=0

/ o T Lxram o (p AT |
Y

Again, ifin any of the factorials the number is not in Ny, we define the corresponding
coefficient to be 0. The meaning of the powers A* and A% is given in (5.2).

Trace functionals revisited. By means of the generalized heat trace expansion
obtained above, we can recover the unique trace functionals on the algebras Z,;, Zj,
Ao, Ay and A, 5 from Section 2.

In the following results, the functional Try is defined using the holomorphic
family A% given in (5.2).

t

Theorem 5.2. In the expansion of Tr Pe™'4 given in Theorem 5.1, the coefficients

Bk, Vi and & can be written as

(=D* k k
B = — T (Tr, (P A¥) + Try(PAY),
mk!
o= 2O 1 pat),
e z
B = = Tra o (PAT).

In particular, the coefficient of logt is
1 1 1
—— Tro (P) — — Try(P) — —5 Try o (P),
m m m

and
Try o (P) = —m? X the coefficient of (log t)2.
f 1
Corollary 5.3. Suppose that P € x~PW}" (M, Q) with p < 0. Then there are no
(log t)? terms in the expansion of Tr Pe™'4, and
Try (P) = —m X the coefficient of logt.
, 1
Corollary 5.4. Suppose that P € x~PW)" (M, ;) withm' < —n. Then there are
no (logt)? terms in the expansion of Tr Pe™'4, and

Try(P) = —m X the coefficient of logt.
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