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Abstract

We collect estimates and structural results for nonnegative adjoint solutions of second-
order operators with bounded measurable horizontal diffusion matrices. The full parabolic
measure-to-density and local Llog L estimate is proved on Carnot groups of step at most
two, including all Heisenberg groups, uniformly in an added coordinate viscosity. For
arbitrary smooth Hormander fields we prove scalar occupation and hypersurface nullity
estimates, localization identities, and a boundedness theorem when the matrix is a mea-
surable scalar multiple of a fixed smooth matrix. For Carnot groups of arbitrary step
we prove qualitative stationary absolute continuity and a stationary entropy theorem for
commuting horizontal quadratic forms. Determinant-weighted stationary estimates cover
Grushin fields and finite determinant degeneracy. Further sections provide central smooth-
ing estimates, quantitative coefficient-oscillation bounds, control identities, and precisely
scoped obstructions. Conditional criteria state their additional premises explicitly. No gen-
eral entropy theorem for arbitrary smooth Hormander fields or unrestricted matrices on
higher-step groups is asserted.
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1 Common problem, conventions, and guide to the results

1.1 The parabolic measure problem

Let  C R™ be open and let X1, ..., X,, be fixed smooth real vector fields such that
span{Y (z) : Y € Lie(Xy,...,X;n)} =R" (x € Q).

Fix T'>0and 0 < A < A < oco. For a symmetric matrix field A = (a;;), set

m
Lap = % Z aij(XiX; + X;Xi)p
ij=1
There is no additional first-order term. In Euclidean coordinates the vector-field product-
s themselves may contain first-order coefficients. Symmetry allows the equivalent notation
Zi’j a;;X;X;. The formal adjoint is always defined by duality, with respect to the stated
volume measure; derivatives of the Borel coefficients are never assumed to exist as functions.
The parabolic measure hypotheses mean the following. The family (v4)o<¢<7 consists of
nonnegative finite Borel measures on €2, with 14(Q) < 1 for almost every ¢, and is weakly
measurable: ¢ — [t dy, is measurable for every ¢ € C.(Q). Set dv(t,x) = dtdvi(z). The
symmetric matrix A is Borel measurable and AI,,, < A < Al,, for v-almost every (¢,z). For
e € [0,1] and a finite nonnegative Borel measure p on (0,7) X 2, the equation is

/(8%0 + Lap+elgp)dy = /@du (p € C((0,T) x Q). (1.1)

Equivalently 0;v = L% v 4 eA,v — p. The desired conclusion is a density p > 0 with

T T
v =pdtdz, / / p<T, / / plog(l+p) < Ck for every K € Q, (1.2)
0 Jo 0 JK

where Ck depends only on T, K, Q, X1,..., X;u, A\, A. Tt is independent of A, e, v, u. In partic-
ular there is no initial density or initial entropy assumption, no continuity assumption on A,
and no smallness assumption on A/A\.

1.2 The stationary problem and geometric conventions

The stationary measure problem replaces (1.1) by

/ (Lap + Do) do = / edy (€ CZ(R), (1.3)
Q Q

where o > 0 has mass at most one, A = A(x) has the same o-almost-everywhere cone bounds,
and po is a finite nonnegative Borel measure. Thus the stationary sign is L0 +cAz0 = po > 0.
A theorem stated for a stationary density assumes in addition ¢ = pdx. Whenever only a local
equation is needed, the theorem explicitly permits a locally finite source and bounds the mass
on a specified larger set. Neither an a priori density assumption nor a local normalization is
silently promoted to the full measure assertion.

A Carnot group is a connected simply connected nilpotent Lie group with a stratification g =
Vig- Vs, [V1,V;] = Vit1, Veq1 = 0. Exponential coordinates identify it with Euclidean space,
Haar measure with Lebesgue measure, and the homogeneous dilation with §,(v1 + -+ + vs) =
rvi+- - -+7r°vs. Its homogeneous dimension is » iJ dim Vj. The letters D or @ for this dimension
are local to a section and are distinguished there from a stress tensor. Horizontal fields on
a Carnot group are left invariant unless explicitly designated as right invariant They are

divergence free for Haar measure. Our convolution convention is (f*g)(z) = [ f(y)g(y —12)dy.



A componentwise convolution on one side and the heat semigroup on the other side have
different derivative-commutation properties; the proofs retain this distinction.

The notation K & () means that K is compact and contained in the open set 2. Ma-
trix norms without a subscript can be replaced by the Frobenius norm in finite dimensions.
Constants may change from line to line, but their admissible dependencies are fixed by the
statement in which they occur. The fixed fields are part of the geometry. In the step-two
viscosity theorem the phrase coordinate Laplacian means the literal Euclidean Laplacian in
standard exponential coordinates.

1.3 Which settings give which conclusions?

The following guide separates complete PDE estimates from auxiliary and conditional state-
ments. A conditional criterion is itself a proved implication, but its additional premise is not
asserted for every admissible coefficient field.

Setting Conclusion and additional hypotheses Reference
Arbitrary smooth Parabolic measure traces, scalar Propositions 4.1, 4.3, 4.5.
Hormander fields occupation bounds, and nullity of
smooth spacetime hypersurfaces;
0<e<1.
Arbitrary smooth Stationary local boundedness for Theorem 6.1.
Hormander fields density input when A = a(z)B(x),

with B fixed smooth positive definite

and a Borel between fixed positive

constants; € = 0.
Arbitrary smooth Stationary determinant-weighted Theorem 12.4.
fields, density input  power and entropy estimates; no

bracket hypothesis needed for the

weighted inequality itself.
Grushin and finite Stationary local unweighted entropy Theorems 12.7, 12.9.
determinant type and specified powers, for density

input and arbitrary cross coefficients;

uniform coordinate viscosity.

Carnot groups of Full parabolic and stationary Theorem 2.1.
step at most two measure-to-density L log L estimate,

arbitrary Borel matrix cone,

0<e<1.

Smooth frames in a  The full conclusions at zero viscosity, = Theorem 3.2, Corollary 3.3.
step-two Carnot also after a specified

distribution distribution-preserving smooth chart.
Every Heisenberg The preceding full estimate with the Corollary 2.2.
group H? explicit standard fields and

coordinate Laplacian.
Carnot groups of Qualitative stationary absolute Theorem 8.2.
arbitrary step continuity for a positive definite

stress, even with a locally finite
signed measure on the right; € = 0.
No uniform entropy conclusion is
inferred.



Setting

Conclusion and additional hypotheses

Reference

Carnot groups of
arbitrary step

Carnot groups of
arbitrary step

Stationary entropy for coefficients in
a fixed space of horizontal quadratics
commuting with one fixed positive
sub-Laplacian; ¢ = 0.

Quantitative small-set estimate with
an explicit coefficient-shape

Theorem 14.3,
Corollary 14.4.

Section 19.

oscillation error; e = 0 and stationary
density input.
The first Heisenberg
group H!

Stronger power estimates under Theorems 16.2, 16.4, 16.5.
axisymmetry; sharp relative ball
exponent at zero viscosity; exact

stationary power examples.

The first Heisenberg
group H!

Exact complex-variable stationary Theorems 17.2, 17.3.
stresses with uniform powers below 2;
failure of a uniform strong L?

endpoint.

Central coefficient square function on  Theorems 13.2, 13.3.
H and enhanced Fisher estimates on

H' for arbitrary integrable inputs.

Heisenberg heat
smoothing

Step-three Carnot
groups

Exact triangular intertwining algebra
and a homogeneity obstruction. An
unrestricted entropy theorem is not
claimed.

Propositions 14.11, 14.12.

Other sections prove localization, reference-semigroup, control, Poisson-kernel, directional-
variance, and structural duality results. Their individual statements specify whether a PDE
is assumed. The geometric counterexamples in Section 16 show limitations of scalar or convex
testing budgets; they are explicitly distinguished from counterexamples to the adjoint PDE
estimate.

1.4 Proof conventions and analytic inputs

The proofs of the collected results are given in this manuscript. Classical analytic inputs are
stated where used: the fixed smooth Hormander subelliptic estimate, the fixed smooth Carnot
heat-kernel estimates, convex transport and Alexandrov differentiation, and the elementary
singular-integral and Sobolev consequences of those inputs. Their hypotheses and normaliza-
tions are given explicitly; proofs of these foundational background theorems are not reproduced
in their entirety. All regularization, localization, positivity, and entropy arguments specific to
the results here are supplied. No appeal to a measurable-coefficient subelliptic heat-kernel the-
orem is made. References identify background results, and do not serve as a claim of priority
or novelty for this collection.



2 The full estimate on Carnot groups of step at most two

The result in this section includes absolute continuity of the unknown measure. The viscosity
is the Euclidean coordinate Laplacian in the coordinates specified below. All dependence on
the geometry is on the fixed group and the fixed generating family.

Theorem 2.1. Let G = R" be a fired Carnot group of step at most two in standard exponen-
tial coordinates, and let X1,..., X, be fixed left-invariant degree-one generators. Redundant
generators are allowed. Let Q C G be open, T >0, and 0 < A < A < o0. Define

m
Z CLZ']'(XZ'XJ' + XJX,L)QD
ij=1

| =

Lap =

Suppose (Vy)o<i<T 15 a weakly measurable family of nonnegative finite Borel measures on §2, with

1 (Q) < 1 for almost every t. Here weak measurability means that t — [ dvy is measurable

for every 1 € Ce(QQ). Put dv = dtdvy. Let A be a Borel symmetric matriz field on (0,T) x €,

with A\I < A < Al v-almost everywhere. If 0 < e <1, u is a finite nonnegative Borel measure
n (0,7) x Q, and

/ (Ohp + L + £ eoonap) dvs = / pdu (o€ CX((0,T) x Q)),

then v = pdtdx with p >0, p € L', and

/OT/ngT, /OT/Kplog(Hp)gc (K €9).

Here C' depends only on T, K,Q,G, X1, ..., Xm, A\, A, and is independent of ¢, A,v, u. In par-
ticular no initial density or initial entropy is assumed.

The stationary version also holds: if o is a nonnegative finite Borel measure with o(€2) < 1,
A = A(z) is Borel and symmetric with \I < A < AI o-almost everywhere, and Lo +
eAcoordd = o > 0 for a finite Borel measure pg, then o = pdx and prlOg (1+p) < C with
the same allowed spatial and ellipticity dependencies.

2.1 A reference family that retains the coordinate viscosity

Write exponential coordinates as (h,z) € Vi @ Va, where d; = dim V; and dy = dim V,. Put
Zo = 0,,. The X; are affine, divergence-free fields and

(Xi, X;] Z%Zaa [Xi, Za] = 0.

For fixed e enlarge the family to

(W17"'aWN) = (Xl,...,Xm,\/gahl,...,\/gahdl,\/gazl,...,\/gade).

Thus N = m + n. These fields are divergence-free and have constant central brackets

(W, Wp] = an “Zay [Wa,Za] =0, sup || < oo

€€[0,1]

Zero fields at € = 0 cause no difficulty. Define

L= Z Wf = LO + EAcoord7 LO = ZX127 HS = 68L7

Dv=> Wava, TQ=Y WaWiQu.
a a,b



The original stress becomes diag(A4, I,,)v, whose cone bounds are independent of .

The affine diffusion is nonexplosive: its horizontal coordinates are Brownian linear combina-
tions and its central coordinates are linear stochastic integrals and Brownian terms. Hence H
is positive, conservative and symmetric on Lebesgue measure. Central translations commute
with it. For each fixed e it smooths at positive times: for ¢ = 0 this is the fixed Carnot heat
kernel, and for € > 0 it follows from ordinary local parabolic regularity of the smooth elliptic
reference operator. No derivative estimate uniform in ¢ is used.

Let Qpn = di + 2ds be the homogeneous dimension. The fixed Carnot heat bound gives the
Nash inequality for Lg. One can see this directly from

115 < CE AR+ ) 1Xaf1I3

and optimization in ¢. The form of L dominates that of Lg, so the same Nash constant applies
to every . The differential inequality for ||Hf||3, then self-adjointness and the semigroup
property, yield

| Hy 10 < Cs~/2 (2.1)

uniformly in €. The only external heat input here is the fixed smooth Carnot heat estimate;
Gaussian and derivative versions are given in Biagi-Bramanti, Theorem 2.4 [2]. The one-
dimensional abelian case is the ordinary Gaussian.

2.2 Exact scalar, vector and tensor regularization

Let k be a large fixed parameter. In the central variables use

d
> 1 T2

cs(z) = P, = H,C,,

— sec
2K 2Ks’
a=1

where Cj is central convolution. Empty central products are the identity. Set

(Ja)ab = —cor KB = J,B — BJ,.

ab

The J, are skew-symmetric, and K, preserves real symmetric matrices and annihilates I.
Constant-bracket expansion gives

LD=D(L-2Y" Zula), LT =T(L-2Y ZuKa). (2.2)

For example [W,, L] = 2 Zb, o Coif Zo Wy; expanding [W, W), L] proves the second formula after
symmetric contraction.
Define

U, = H,C, exp ( — 2 Za: ZQJQ>, Sy = H,Cy exp ( — 92 Za: ZQKQ).

The products have ordinary integrable matrix kernels, despite the fact that the isolated cor-
rection exponentials are not positive operators. Here are the required bounds and their justi-
fication. For real z, the product sech kernel obeys

jes(z + w)| < Cues(2) (o] < eurs),  [07¢s(2)] < Cupllesns) ™ ley(2).

The first inequality follows coordinatewise from the elementary complex formula for cosh in
a strip; the second is Cauchy’s estimate. For bounded real matrices M,, expand the single
ordered exponential kernel as

g <_j2'8)j (;Maﬁza)jcs(z).



The derivative factorial is at most j!, while the sum of the norms of ordered matrix words is at
most (3, | Mal|])?. Thus the series converges absolutely pointwise and in L' for large x, and
differs from ¢, by at most Ck~'c,. Termwise Fourier transformation identifies the claimed
operator. Its total integral is /. No commutation among the matrices is assumed. All constants
are uniform in € because their matrix norms are uniformly bounded.

It follows that

|USF| < CPS‘FL ‘SSQ - PSQ|F < CH_IPS‘Q|F~ (23)

The central difference kernel, before applying H;, commutes with every W,. The full central
matrix operator commutes with L. Therefore (2.2) gives, exactly,

DU, = P,D, TSs=PT. (2.4)

These identities can first be verified with compact central Fourier support and smooth data;
the integrable kernel bounds give the distributional passage. The regularizers are approximate
identities, since their kernels have bounded total variation, mass I, and shrink to the origin,
while Hg tends to the identity.

2.3 Where the bracket controls entropy
For ¢ > 0 with [ ¢ <1, put ry = 1+ Psq. Write

re|?
F(r)y=rlogr—r+1, E(S):/F(Ts)a I(S):/Z:a“::a"

Differentiation of the central multiplier sech(ks€) gives the positive symmetric jump generator
with symbol —k¢ tanh(ks€). Its Levy density in each central coordinate is

7w cosht |z|
- T R 2.5
4ks? sinh? ¢ 2K8 (2:5)

ns(z)

For completeness, integrate the elementary identity for log(1 + ¢2/b?) and sum the product
expansion of cosh to get

B 1—cos(€2) .
log cosh(a&) = /R 2|z| sinh(7|z|/(2a)) o=

Differentiating at a = ks proves (2.5); the integrands are positive and the second difference
removes the singularity at zero.
Central convolution gives |Z, logrs| < 7/(2ks). The scalar entropy identity is

—E'(s) = I(s) + Js(rs),
where Jg is the sum of the central symmetric jump entropy forms. For positive u, v,
(u—v)(logu —logv) <[4+ [log(u/v)|](Vu — Vv)*.

Also 2%ns(2)(4 + t) < Ck. Consequently, with hy = \/ry — 1,

Jo(rs) < Cr > (hs,|Za|hs).

«

The crucial bracket inequality is

Y (1 1Zalh) < Ca Y IIXih|3 < Ca Yy [Wahl3. (2.6)

07

9



Indeed, Fourier transform in all central coordinates. Put w;;(§) = 3_, ¢f;§a. Bracket spanning
implies [£{|1 <O, y lwij(€)|. Expanding the nonnegative square of the magnetic derivatives
Xie —isign(w;j) X e gives

Jwig ()l[IRell3 < 11X ehell3 + 1 Xehell3-

Summation, Plancherel and form closure prove (2.6), including redundant generators. Since
h? < Pyq, it belongs to L? despite the constant baseline. We have proved

Js(rs) < CrlI(s), E(0) <C+ (1+Ck) /1 I(s)ds. (2.7)
0

The terminal bound E(1) < C uses (2.1) and F(14+¢) < qlog(1+¢). All baseline entropies here
are finite whenever the initial perturbation is bounded and integrable; no entropy is assigned
to the constant itself.

2.4 A global estimate with a finite localization flux

First consider smooth data ¢(¢,x) > 0, symmetric Q(t, ), and a generalized source equation
TQ =0+ B+ DFy + Gy, (2.8)
where g > 0, and, uniformly in ¢,

F2
/qgl, Mgl < Q < Ayl /HSB, |Gollx < B.
q

Assume initially finite entropy and the regularity obtained by the presmoothing in the next
section. Constants below may depend on B, A4, A, but not on the entropy value or . Set

ro=1+q, Ro=I1+4+Q, rs=Psrg, Rs=SsRy, as= Rs/rs.

Choose k so large that (2.3) gives crsl < Ry < Crsl, where ¢,C stay fixed as k increases
further. The finite coefficient perspectives for the two common scalar evolutions

HSRO - PsRO

bs = as =
HSTO ’ Ts

give
1 1
/0 /(Hsro)|VWb5]2Fds <C, /0 /rs\vwas\% ds < C. (2.9)

The perspectives used are [(Hgro)|bs — I|> and [ rg|as — I|?, whose initial values are bounded
by C [ q. For heat, differentiation gives minus twice the displayed energy; the positive central
jump generator adds a nonpositive perspective term. Thus the infinite baseline never appears
as an infinite variance.

Write B2 = R, — PsRg and es = E™a/r,. The relative central kernel bound and weighted
Cauchy—Schwarz imply

mat |2 2
s, [WREME O [ Wt

HT‘O

Commutation with central convolution is essential in this derivative estimate. Expand
WoHsRy = (Hgro)Wabs + bsW,Hsro and use the quotient rule. Since as = as + €5, (2.9) and
ordinary heat entropy dissipation give

1 1
| [rivwalias <o+ Gam+ g [ 1s0ds RO = [Pa+an). @)

10



Here the ordinary heat Fisher integral is at most Ey(t). The constants in (2.10) do not grow
with &.
By (2.4), equation (2.8) becomes

TRy = 0irs + P58+ DUGFy + P;Gy.

Weighted kernel Jensen gives [ |UsFy|?/rs < CB. Test with the nonnegative logr, and inte-
grate once in the horizontal fields. The principal term is — [ rsas o (Wqlogrs) (W logrs); the
coefficient cross term costs a small fraction of I and C' f rs|VWa5|2. The positive source has
the favorable sign. The signed scalar source costs at most CB(1 + |log s|), since (2.1) gives

Ilogrs(t)]loe < C(1+ |logs|),  E(s,t) < C(1 + |logs|). (2.11)

Thus, for 0 <0 < 1,0 € C>(0,T), temporal integration by parts yields

/0( VI (s,t)dt < C/ /TS|VWa5|2dt+C(T+ 16'11)(1 + |log s|). (2.12)

The temporal contribution is [ 6"E(s,t), controlled by (2.11); no value of the entropy at ¢t =0
or T is used.

All global tests can be made first with Carnot cutoffs tending to one. For radius R > 1
their first and second W derivatives are bounded by C/R and C/R? uniformly in e. At
positive smoothing times, (logrs)?rs < Cs(rs — 1), weighted coefficient gradients and fluxes are
integrable, and the scalar source is integrable. Cauchy—Schwarz removes the first-order cutoff
terms and the finite perturbation removes the second-order terms. The constant tensor itself
has zero double divergence. The symmetric jump identities follow by truncating their kernels,
using convexity, and passing by monotone convergence or finite perturbation domination. These
arguments need no uniform bounds on heat kernel derivatives.

Put E = [0E) and | = [0(¢ fo s,t)dsdt. Before absorption these are finite for the
presmoothed data; in particular the posmve scalar entropy identity gives | < E. Integrating
(2.10) and (2.12), then absorbing Ck 2, gives

| < O(T +||¢/||1) + Ck2E.

On the other hand (2.7) gives E < CT + (14 Ck)l. A second choice of sufficiently large fixed
K absorbs the coefficient C(1 + Ck)/k? of E. Therefore

/9 / (1+ q(t, 2)) dzdt < C(T + |0']1). (2.13)

This is the complete entropy closure. Quadratic smallness of the tensor error and linear growth
of the central entropy cost are both used.

2.5 Localization, rough measures and endpoints

Return to the measures in Theorem 2.1. Fix n € C°(Q2), 0 <n <1, equal to one near K, and
put x = n?. On all space define

qg=xv, Q= xdiag(4,I)v,
extending the finite measures by zero. The product rule, with @ = diag(A4, I,,)v, gives exactly

TQzatq"i'ﬂ_‘_DFO—i_GOv B:X,UJZ(L

(F0)a =2 (Wpx)Qaby  Go=—_(WaWix)Qus.
b

a,b
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Symmetry justifies the derivative ordering. On each time slice let rg = dx + ¢;. These flux

measures satisfy
/ dFy,
dTQJ

Indeed |Vix|?/x < 4|Vwn|? on x > 0, while Wy = 0 where x = 0. All cutoff constants are
uniform in €. No absolute continuity of v is needed for this Radon—Nikodym calculation.

An ordinary group mollifier need not commute with the coordinate viscosity. Instead choose
a fixed sufficiently large presmoothing parameter p. and apply the exact regularizers to these
already localized measures:

2
dros < C, |Gotl(G) < C. (2.14)

qs = Psq, Qs =55Q, ps=PFPsB, Fos=Usky, Gos= PsGo.

Their equation is unchanged in form. The scalar mass is at most one, the matrix cone is
enlarged by fixed factors only, S5 > 0, and (2.14) survives by positive-kernel weighted Jensen
and (2.3). The scalar source keeps its L' bound. The tensor cone comparison is with gs itself;
no artificial finite density is inserted into the target measure. The baseline is introduced only
in the entropy proof.

Convolve also in time with a positive compact smooth kernel. Extend the localized slice
measures by zero outside (0,7") for this convolution, but use the equation only on interior time
slabs whose distance from the endpoints exceeds the convolution radius. There are consequently
no endpoint source terms. For each fixed compactly supported 6, the resulting triples are
smooth, have finite entropy by (2.1), retain all the preceding uniform bounds, and satisfy the
generalized equation on its support. Apply (2.13), with a second large parameter chosen for
the already enlarged cone. The constants are independent of both smoothing radii and of e.

The bound is superlinear in the scalar density. On compact space-time sets, uniform inte-
grability and weak L' compactness identify the measure limit yv with a density. Both scalar
regularizers are approximate identities, so the weak measure limit is the original yv. Convex
lower semicontinuity gives the same entropy bound. Exhausting the spatial domain and interior
time interval identifies a single density p of v. Taking cutoffs 6; — 1 on (0,7") with 0 <6, <1
and [|0%][1 < 2, and using Fatou, yields the estimate over the entire time interval. Finally,

plog(1+p) < F(1+p)+p,

and the total mass equals v((0,7) x Q) < T. This proves the parabolic assertion. Apply it
with a time-independent stationary measure and p = dt o on a time interval of length one to
obtain the stationary assertion. O

2.6 Explicit Heisenberg specialization
Corollary 2.2 (Heisenberg adjoint entropy). Let d > 1 and equip H? = R24+1 ith
(z,y,2)(@",y, 2) = (@ + ',y +y 2+ 2 + gz y —y-a')),
and the horizontal fields
Xj=0r; — %yjaz, Y; =0, + %x]@z (1<j<d).

For this family of 2d fields, every assertion of Theorem 2.1 holds, with dx dy dz as Haar measure
and Acoord = Zj((?%j + 673]_) + 0%, Thus arbitrary Borel symmetric 2d x 2d diffusion matrices
with fixed positive ellipticity bounds satisfy the parabolic and stationary local Llog L estimates,
uniformly for 0 <e <1.
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Proof. The displayed fields are left invariant for the displayed group law, and [X;, Y] = 0,7,
where Z = 0., while the other horizontal brackets vanish. They generate a step-two Carnot
group with dilations 6, (x,y, z) = (rz, ry, r?z) and homogeneous dimension 2d+2. Consequently
Theorem 2.1 applies with exactly these coordinates, measure, and viscosity. No change of the
second-order normalization is needed: symmetry of A makes the factor 1/2 in the symmetrized
definition cancel the two equal summed terms. O

Proposition 2.3 (Central energy on H?). For every f in the closure of C°(H?) under the
/2
norm (| £13 + 32,113 + 1Y £113))

d
d(f 121 <D X515 + 1Y5£113)-
7j=1

Proof. Use the unitary Fourier transform in z. At frequency £, the horizontal operators are
Pj = 0,; —i€y;/2 and Q; = 0y, +1i€x;/2. Skew-adjointness and [P}, Q;] = i& give, for { # 0,

(P — isgn(€)Q;)ull3 = [[Pyull3 + 1Qjul3 — I€][lull3.

Nonnegativity, summation in j, and Plancherel prove the assertion on test functions. Form
closure proves the stated extension. O

Remark 2.4 (Geometric limits of this proof). The tensor intertwiners above use centrality of
every horizontal bracket. They do not establish an entropy estimate for unrestricted matrices
on step-three groups or for arbitrary smooth Hérmander families. The viscosity argument uses
the affine form of step-two generators in standard exponential coordinates. It does not replace
a coordinate Laplacian by a different operator after a nonlinear coordinate change.

3 Variable frames in a fixed step-two distribution

The zero-viscosity theorem also transfers to certain non-left-invariant families. The extra geo-
metric assumption in this section is a fixed step-two Carnot horizontal distribution, or a spec-
ified smooth local identification with one. No such identification is asserted for an arbitrary
bracket-generating distribution.

Proposition 3.1 (A locally bounded horizontal drift). Under the hypotheses of Theorem 2.1,
set ¢ = 0 and allow a Borel horizontal drift b = (b1,...,by) such that, for every K' € ,
|b(t,x)| < Bgs for v-almost every (t,x) € (0,T) x K'. Replace the equation by

/ (3# + Lap+ Z biXiSO> dv = /@dﬂ-

Then the same absolute continuity, mass, and local entropy conclusions hold, with constants also
depending on the local drift bounds. The stationary version holds with the same modification.

Proof. Use the notation and square cutoff of the proof of Theorem 2.1. At zero viscosity
W; = X;, Dv =), X;v;, and the drift adjoint is —D(bv). The localized identity becomes
TQ = 0iq+ xp+ D(Fy + xbv) + Go — > _(Xix)biw
7
Indeed xD(bv) = D(xbv)—>_,(X;x)b;v. On atime slice let 79 = dx+xv4. The Radon-Nikodym
derivative of the additional vector measure obeys

/ X (xbvt)
dro

d 0 < Blippy / Xdve < B2y -

13



The additional scalar source has uniformly bounded total variation, since the cutoff derivatives
and the local drift are bounded. Thus these terms have exactly the finite flux energy and
scalar mass required in (2.8) and (2.14). The vector intertwiner, positive scalar smoothing,
logarithmic test, and absorption therefore give (2.13) with the new fixed constants. The same
approximation and lower semicontinuity prove the measure assertion. Time-independent data
give the stationary case. No derivative of b is used. O

Theorem 3.2 (A smooth full-rank horizontal frame). Let G be a fixzed Carnot group of step
at most two, let Hy, ..., Hy be a fixed basis of its first layer, and let Q) C G be open. Suppose

d
)zi - Zsia(x)Hay 1 S 1 S m,
a=1

where S = (siq) is smooth and has column rank d at every point of ). Form the no-additional-
drift operator

- 1 SO
Lg= 5 Zazj(Xsz —|—X]Xl)
1’7]

For this fized family, all parabolic and stationary conclusions of Theorem 2.1 hold at € = 0,
with the original measure, measurability, ellipticity, mass, and positive-source hypotheses. The
constant may depend on S and its derivatives on a compact neighborhood of the set being
estimated.

Proof. Symmetry of A gives the exact expansion on test functions

EA = ZaabHaHb + ZBbe, A\ = StAS, /l;b = ZaijsiaHaSjb'

a,b b i?jva

For a fixed relatively compact open neighborhood U of K, the smallest singular value of .S has a
positive lower bound on U, and its largest singular value has a finite upper bound. Consequently
A has fixed positive ellipticity bounds there. The derivatives of the fixed smooth S and the
bound on A also give a fixed bound for b on U. All these assertions hold with respect to the
original measure; no derivative of A is taken. Apply Proposition 3.1 on U. Its hypotheses only
require the restricted subprobability measures and the restricted positive source, so the same
local conclusion follows. Exhausting {2 identifies a single density, whose total mass remains at
most 1" in the parabolic case and at most one in the stationary case. The drift in this proof
is produced by expanding the stipulated operator; it is not an additional assumption on that
operator. ]

Corollary 3.3 (A specified distribution-preserving chart). Let the fized smooth fields of the
original problem, on a neighborhood U of a compact set K, be pushed by a fixed smooth dif-
feomorphism ® : U — V C G to a smooth spanning family for the horizontal distribution of a
fixed step-two Carnot group. Then the zero-viscosity parabolic and stationary absolute continu-
ity and local entropy conclusions hold on K, with constants also depending on the chart. The
conclusion holds on any domain covered locally by such charts.

Proof. The pushed-forward fields have a smooth full-column-rank coefficient matrix in a fixed
Carnot horizontal basis, so Theorem 3.2 applies. Push the measures forward and transform
the operator on test functions. Distributional duality then gives precisely the transformed
nondivergence operator; no Jacobian derivative is added to its action on tests. The pushforward
preserves the mass bounds and positivity of the source. If the pushed density is g, the original
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density is p(x) = ¢(®(x))| det D®(x)|. On a compact neighborhood both the Jacobian and its
reciprocal are bounded. If J = |det D®| < Cj, then

/ plog(1 + p) dx 2/ q(y)log(1+ J(® 'y)q(y)) dy
K P(K)

< / qlog(1l + q) + log(max{1,Cp}) / q.

(K) (K)
This proves the transfer. Finite chart covers handle any fixed compact set. This corollary makes
no statement about how a coordinate viscosity would transform, since it assumes ¢ = 0. O

4 Consequences for arbitrary smooth Hormander fields

Throughout this section we impose exactly the parabolic measure hypotheses of the main
problem, with arbitrary fixed smooth bracket-generating fields on an open subset of R™. In
particular, no constant-rank assumption is imposed. All bounds are uniform over the admitted
Aje,v,u. Write D = L4+ A and

T(g,h) = a;(Xig)(X;h) +eVg-Vh,  T(9) =T(g,9).
2%
All identities involving A below are pointwise v-almost everywhere. Symmetry of A gives the
exact product and chain rules

D(gh) = gDh+ hDg +2T'(g,h),  Dh(f) =K (f)Df+h"(/)L(f), T(f)>A Z X, f 2.

No differentiation of A occurs.

Proposition 4.1 (Mass, traces, and local sink bound). The spacetime measure has mass at
most T'. There are finite nonnegative Radon measures vy, vy on §2, each of mass at most one,
such that for every smooth ¢ up to the temporal endpoints with a common compact spatial
support,

[+ D= [edu+ [ oT.a)dur(@) - [ 60,2) dn(a). (11)
For0<x <1, x€CXQ), x =1 near K, put

M, = sup |Lex(x) + eAx(z)|.
zesupp x, ANI<B<AI, 0<e<1

Then M, < oo and p((0,T) x K) <1+ TM,.

Proof. Weak measurability extends from continuous compactly supported spatial tests to
bounded Borel tests by the monotone-class theorem. Tonelli and the slice mass bound give
v((0,T)x Q) <T.

For ¢ € C(Q) set Fy(t) = [ dy; and Gy(t) = [ Dt dyy. The latter is measurable and
bounded on (0,7) by a constant depending on the fixed compact support and derivatives of .
In temporal distributions, the equation says

Fy = Gydt —my, my(E) = () du(t, x).
ExQ

The right side is a finite signed measure, so Iy, has a BV representative and finite one-sided
limits at both endpoints. The endpoint limits define linear functionals, positive for v» > 0, and
bounded in absolute value by ||| . Density in Cp(2) and the Riesz representation theorem
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produce the asserted subprobability measures. A countable dense family of spatial tests supplies
one common exceptional-time set outside which the endpoint convergence is vague convergence
against every C test.

To verify (4.1), apply the original identity to 7s(t)(t, ), where ns rises monotonically
from zero to one in a layer of width O(d) near zero and falls back to zero similarly near T
The spatial and ordinary temporal terms converge by dominated convergence. In the 75 term
replace ¢(t,x) by its endpoint value in the two boundary layers. The replacement error is
O(9), using bounded ¢, the slice mass bound, and [ |ns| = 2. The limits of that term are
[ ¢(0)dvy — [ o(T) dvp, proving the signs in (4.1).

Finally use ¢(t,z) = x(x) in (4.1). Nonnegativity of vy gives

/Xd,u:/Dxdu+/Xd1/0—/XdyTgTMX+1.

The bound uses only the permitted fixed data and the chosen cutoff. O

4.1 Quantitative scalar occupation

Lemma 4.2 (Weighted scalar estimate). Let K € 2 and let f be smooth on a neighborhood
of a compact neighborhood of K. There is Cy < oo, independent of A,e,v, i, such that every
Borel E C R satisfies

f(r 2 v '
/(O,T)XKlE(f(x))Zi:‘X"f( )7 dv < Cy|E|

Proof. Choose 0 < xy < 1 smooth, compactly supported in the region where f is defined, with
x = 1 near K. Choose a further compactly supported cutoff § = 1 near supp x. For nonnegative
g € CX(R) choose h with b = g, ||M|s < |lg]l1, and |h| < Cf|lg||1 on the bounded range
of f on supp x. This is obtained by integrating g from —oo once and normalizing the second
primitive at one point of that range.

The product rule gives

D(xh(f)) = h(f)Dx + x'(f)Df + 20" (/)L (x. f) + xg(£)L(f).

Use this function in (4.1). The two endpoint terms are bounded by C/||g||1 because the traces
are subprobabilities. The p term is bounded by the local sink bound on supp x. The other
three spatial terms are bounded by Cf|/g||1 using the bounded coefficients, smooth fields and
cutoffs on a compact neighborhood, and v mass at most 7'. Isolating the last term gives

/ xa(HT(F) dv < Cyllglh.

Ellipticity and x = 1 on K prove the smooth-test estimate. The finite pushforward measure
f#(1k >, |Xif|?v) is therefore dominated by Cj times Lebesgue measure, by regularity and
approximation of continuous tests with nonnegative smooth tests. This proves the assertion
for Borel sets. O

Proposition 4.3 (Scalar submersion estimate). If in addition df # 0 on K, there exist C'y < 0o
and an integer s > 1 such that, with o = (25 — 1)71,

v((0,T) x (KN f~Y(E))) < Cf|E|*  (E Borel, |E| < 1). (4.2)

The constants depend on the fized structural data, finitely many derivatives of f, and it-
s finite-word nondegeneracy on K. In particular, this scalar pushforward has a density ry
and [ rylog(l+7f) < oo, with the corresponding uniform bound.
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Proof. The bracket assumption and df # 0 imply that at every point of K some iterated bracket
Y satisfies Y f # 0. A finite subcover and expansion of each bracket as a signed sum of words
give an integer s and ¢ > 0 with

max | X,f(z)| >¢c (x € K).

1<t<s, |w|=¢
For d = |E| € (0,1] set
2576 -1 c
= — hy = =d¥ 1</l <s.
U= 57" 0= 507, <f<s

At each point of K there is a first length ¢ for which some word X, f of that length has
magnitude greater than hy. Such a length exists because all thresholds are at most ¢/2.

On the first-length-one part of {f € E'}, Lemma 4.2, summed over first derivatives, bounds
the mass by C'd/h3. For first length ¢ > 2, write the selected word as X;(X, f) with |v| = £—1.
Minimality gives | X, f| < hy—1. Apply the weighted lemma to the smooth function X, f and
the interval [—hy_1, hy—1], then sum over the finitely many words. This part has mass at most
Chy_1/h?. Since

1-2¢q1 = a, Q-1 — 2q1 = a,

summing gives (4.2). Null sets are treated by open supersets of arbitrarily small Lebesgue
measure. The case s = 1 is included.

Absolute continuity follows by taking |E| = 0. If a = 1, the density is bounded. Otherwise
set ¢ = (1 —a)~! > 1. Since its total mass is at most T, for sufficiently large v the set
E, = {ry > v} has measure at most one. Applying (4.2) gives v|E,| < Cy|E,|%, hence
|Ey| < (Cf/v)i. Layer-cake integration of rflog(l + ry) now has an integrable tail bounded
by a constant times floo(l +log v)v~%dv; the remaining part uses the finite interval containing

f(K) and finite mass. O
Corollary 4.4 (Uniform linear projections). For fizted K € €, the scalar set and entropy
bounds in Proposition 4.3 hold for f,(x) = w -z, uniformly over |w| = 1, with one exponent
a > 0.

Proof. The bracket condition and compactness on K x S”~! give a common finite word length
and positive lower bound for the maximum of | X, f,|. All necessary derivatives of f, and
these words are uniformly bounded on a fixed compact neighborhood. Every constant in the
threshold proof can therefore be chosen uniformly. O

Proposition 4.5 (Smooth hypersurfaces receive no mass). Every smooth embedded hypersur-
face of (0,T) x Q has zero v mass.

Proof. For a smooth time-dependent f(t,z), the proof of the weighted lemma on a compact
time-space neighborhood gains just the bounded term h'(f)d;f. Thus the word argument
also excludes {f = 0} on compact regions where d, f # 0. Locally describe a hypersurface as
F(t,z) = 0 with d¢ . F' # 0. Its part with d,F # 0 is null by this observation and a compact
exhaustion. On the remaining part, 0:F" # 0, so the implicit-function theorem writes the surface
as t = h(z). There, d, F' = 0 means dh = 0. Sard’s theorem says that the corresponding time
values h({dh = 0}) form a Lebesgue-null subset of R. The time projection of v is bounded by
dt, so this part is null too. Finish with a countable chart cover. O
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4.2 An exponential-duality criterion

Proposition 4.6 (Conditional exponential-duality criterion). Let Dy = (0,7) x U, where
U € Q is bounded and open. Suppose that, in addition to the original hypotheses, there is a
uniform constant Cy such that every bounded nonnegative Borel g supported in Dy satisfies

/ gdv < Cy +/ (e —1)dtdx. (4.3)
DO DO

Then v has a density on Dy, and for every compact K C U, fOT Jreplog(14p) < Co+T.

Proof. For every Lebesgue-null Borel £ C Dg, apply the premise to g = N1g and let N — oo.
Thus v(E) = 0. For the resulting density, set g = 1(o 7)xx min{N,log(1+p)}. Thenef—1 <p
on its support. Monotone convergence and the mass bound prove the entropy assertion. ]

Remark 4.7. The premise (4.3) is a sufficient condition; it is not established here for arbi-
trary smooth fields and arbitrary Borel matrix coefficients. Scalar projection regularity and
hypersurface nullity do not imply joint absolute continuity.

5 Stationary identities in arbitrary smooth geometry

In this section X1, ..., X, are arbitrary fixed smooth real bracket-generating fields on 2 C R".
Unless a statement explicitly says otherwise, the stationary assumptions are

p>0, peLYQ), /pgl, M < A<AI pdz-ae.,
Q (5.1)

(La+eA)'p=pu>0, 0<e<l1.

where A is Borel and symmetric and p is a finite measure. Its values on the exceptional p dz-null
set can be replaced by AI; this leaves the equation unchanged and permits uniform pointwise
bounds on cutoff expressions. No derivative of this representative is used. Constants may
depend on fixed compact neighborhoods, the fields, and A, A, and are independent of p, 4, u, €.

5.1 Two exact localizations

Proposition 5.1 (Positive-stress localization). Set Q;; = a;;p, di = divX;, P = ), XX,
c=A+XN)/2andp=(A=N)/(A+ ) <1. Fora fized 0 < x <1 in CX(), put r = xp and
E = x(Q —cpl). Then

—cprl < E <cprl (5.2)
and
(I+cP—cAyr=> XX Ej+Y Xifi+ Y o+ fo—xp (5.3)
,J J k
where
fi= 2Z(XiX)Qij — cdjr, gk = 2epIkX; fo=1+ Z(XinX)Qij + epAx.
i i

These functions have uniformly bounded L* norms, ||glli < Ce, and [ xdu < C.

Proof. For a distribution F' and smooth b, X (bF) = bXF — (X;b)F. Applying this twice and
using symmetry gives

S OXIXF(XQi) =X X; X[ Qi —2> X] <Z(XiX)Qij> = (XX ;%) Qi
i, 2% J

( 1]
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The analogous identity is A(xp) = xAp — 2>, 95 (pOkx) — pAx. Finally >.(X[)?r = —Pr —
> X (dir). Substitute xQ = crl + E and the stationary equation to obtain (5.3). The cone
follows from ellipticity. All remaining coefficients are fixed smooth bounded functions on a
compact set. If n > 0 equals one near supp x, then

/xduS/ndﬂz/p(ﬁAJr&A)nsC.

This proves every asserted norm bound. O

Proposition 5.2 (Square cutoff with finite covariance energy). Write X; = 0; - V and let o
have these columns. The coordinate form of the prescribed operator is

D=La+eA=B:D*+b-V, B=cAc' +el, b= a;(Do)oi.
i?j

Fiz 0 < x <1 with x € CX(). For h = x%, ¢ = hp, define c;, = 2BVh/h on {h > 0} and
zero elsewhere. Then

(D+cy-V)*q=r—p8, k=hu+ (Dh) pdr, B=(Dh)Tpdr, k(Q)=p5(Q)<C,

and, with the Moore—Penrose inverse of B,

/chBTch = 16/vaTBvX < C. (5.4)

The vector cp, need not be bounded.

Proof. The coordinate drift displayed above is obtained by expanding X;X}; it is already part
of the original operator. The exact product rule is D(h¢) = hD¢ + 2BVh - V¢ + ¢Dh.
Since qcp, = 2pBVh, testing proves the balance identity. Testing the original equation with
h gives [hdp = [pDh, hence equality of the two masses. On {x > 0}, use BB'B = B in
¢, = 4BVx/x to obtain (5.4). On {x = 0}, smooth nonnegativity gives Vx = 0, so that
identity remains valid. Compact coefficient bounds and [ p <1 finish the proof. O

5.2 A second-derivative identity specific to step two

Proposition 5.3 (Horizontal Hessian and central brackets). Suppose, in addition, that the
fields are divergence-free and their commutators Ti; = [X;, X;] commute with every Xj,. For
every real u € C°, with Lo = Y, X? and Hiju = (X;X; + X;X;)u/2,

3
> N Higulls = [[Loull3 + ZZ I T3ull3- (5.5)
i3 2

In particular this holds for left-invariant horizontal fields on every step-two Carnot group. For
the standard H', it reads ||HHUH%2(F) = [|Agul3 + 2{|Zu|3.

Proof. Integration by parts and centrality give

DX Xgul3 — | Loulld = = ) (Xju, X7, Xj]u)
i.j

i
=2 (XiXju, Tiju) = > _ || Tiull3.
iJ i

For the last equality, exchange ¢,7 in half of the sum. The symmetric array H;;u and anti-
symmetric array Tjju are orthogonal after summing indices. Since X;X;u = H;ju + Tju/2,
subtract one quarter of the commutator norm to obtain (5.5). In H! the two nonzero ordered
commutators are Z and —Z. O
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6 A measurable scalar amplitude in arbitrary Hormander ge-
ometry

Theorem 6.1 (Local boundedness for a fixed smooth matrix times a Borel scalar). Let
X1,...,Xm be arbitrary fixred smooth bracket-generating fields on Q, and let B(x) be a fized
smooth symmetric positive definite m x m matrix, with positivity locally uniform. Suppose that
p >0, pr <1, ais Borel, 0 < A < a <A for pdx-almost every x, and

Lipp=p>0 inD(Q),

where p is finite. Then, for every K € Q,

This assertion has € = 0 and permits changing horizontal rank. The constant may depend on
derivatives of the fixed smooth matriz B.

We first give the precise fixed smooth kernel input and the construction needed in the proof.
The underlying local Gaussian estimates for a smooth sum of squares are those of Capogna—
Citti, Theorem 1.3 and Section 5.1; their horizontal matrix is constant, and we use it only with
the identity matrix after changing the fixed smooth fields.

Lemma 6.2 (Separated source-kernel bounds). A fized smooth operator L = ) b;; X;X; as
in Theorem 6.1 can be extended from a prescribed relatively compact neighborhood to a smooth
conservative diffusion generator L on a compact connected torus M. For its nonnegative kernel,
with convention Pip(y) = [, ki(y, z)d(x) dx, one has

1
sup k1 (y, ) < oo, / sup (k:t(y,:c) + \ijk:t(y,:c)]) dt < 0o
Y,z 0 yGE,xeKo

whenever the compact sets E, Ky are separated and lie in the retained coordinate region. The
adjoint semigroup is strongly continuous on L'(M).

Proof. Retain the fields near the prescribed neighborhood, cut them off farther away, and add
fields ndx which vanish near that neighborhood and span wherever the original fields have
changed. Interpolate B with the identity outside the retained region. The resulting operator is
L =% C;;W;W; for a fixed smooth positive matrix C' and a globally bracket-generating family
W. Write C = STS and Z, = > ; SaiWi. Direct expansion gives

L=H+V, H=Y 272 V=) vz
« (07

with fixed smooth bounded coefficients v,. Invertibility of S preserves the smooth module and
bracket generation. This horizontal drift is only the algebraic correction in rewriting the fixed
operator.

For completeness we describe why local Gaussian estimates give the stated compact, drifted
bounds. Glue local kernels g/ for H using source partitions v,(z) and target cutoffs 6,(y) equal
to one near their supports: Ki(y,x) = >,00(y)q (y, 2)e(z). Its error Ry = (9 — Hy) Ky
contains derivatives of kernels at separated points. The local Gaussian estimates imply R; =
O(tM) uniformly, with any fixed derivatives, for every M. The Volterra series ® = —R+ R+ R—

- converges by factorial time-simplex bounds, and ¢ = K + K * ® is the compact kernel. The
integral norms in either variable of K; and Z4K; are bounded by C and Ct~'/2 respectively;
this follows by integrating the volume-normalized Gaussian estimates over doubling annuli.
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Consequently ¢ — K and Z4(q — K) are O(t™) for every M. A compact finite-step volume
lower bound now gives, for some finite N, every R > 0, and o = 0, 1,

|D3(/U)Qt(y7 $)| < CRtiNig/Q(l + d(y7 ‘/L‘)/\/E)iRv ||Dy(;o)qt”L1 in either variable < Ctig/Z‘ (61)

Here D™ is any one of the Z, and d is their control distance. No constant-rank assumption is
needed for a nonsharp finite V.
Add V by the convergent Duhamel series

P=Y [ QuVQuvQyar

Its time singularities have integrals

—1/2 _ (1/2) i/2 ! 7_1/2 — F(l/z)jH (j—1)/2
/zmH Tra+2) /213 TGyt

The second is used for one source derivative. If d(y,z) > 6 > 0, at least one of the j + 1 edges
of a broken path has length at least §/(5 + 1). Apply (6.1) with arbitrarily large R > 2N on
that edge, and integrate all other edges using the integral bounds there. Summing over the
choice of long edge bounds its spatial integral by

J
CR(;—RCJ'(]- + 1)R+1tR/2—N HT;‘”/Q,

i=0
where g = 0, 0; = 1 for ¢ > 1, or all 0; = 1 for a source derivative. The Gamma denominators
sum the series and give separated bounds Ct#*/2~N and Ct#/2-N-1/2 Take R > 2N + 2
to integrate them at zero. Original fields are bounded smooth combinations of the Z, on
the retained region. Smoothness at positive time gives the time-one bound. The positive
maximum principle identifies the constructed kernel with the conservative nonnegative diffusion
semigroup. Its adjoint is an L' contraction; convergence on smooth densities and density of
smooth functions prove strong L! continuity. O

Proof of Theorem 6.1. Set v = ap. Then r > 0, |71 < A, and L*r = u for the fixed smooth
L = Lp. This is direct multiplication of the density, requiring no product rule for a. Work
in one of finitely many coordinate neighborhoods covering K. Take xy = 1 near the compact
set Ky under consideration and put F' = xr, extended by zero to the reference torus. Exact
localization gives

L'F=xu+» X;J;—hds, Jj=-2r> b;X;x, h=rLx.
j i
All J;, h are supported in a fixed compact set E separated from Ky, and their L' norms sum

to at most C/||r||;. For a nonnegative smooth ¢ supported in the interior neighborhood being
estimated and 0 < § < 1, differentiation of the reference semigroup gives

1
(P;F,) = (P[F.¢) - /5 / N

1 1
—Z/ /JijPt¢da:dt+/ /hPtqbdxdt.
- Fy 1
J

The sink term is nonpositive and can be dropped before taking any limit. Lemma 6.2 bounds
the positive-time term and the separated cutoff terms by C||7||1||¢||1, independently of §. Strong
L' continuity and F = r on the test support yield [r¢ < C|r||; [ ¢. Thus r < CA there almost
everywhere. A finite cover and p < r/\ prove the claimed bound. Finally [ e plog(l+p) <
log(1 + [|pl o< (k) )- O
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7 Reference-semigroup identities and conditional entropy cri-
teria

These are exact reductions under (5.1), not proofs of their additional commutator premises.
The parameter s is a smoothing scale, not physical time. Extend the original fields to a torus
M, adding fixed smooth fields that vanish near a chosen cutoff support and preserve global
bracket generation. Add /e 9 to the list and call the full fixed-length list Z1,...,Z4. The
subfamily excluding viscosity is fixed and bracket generating. Set

Le=) 2}, Pi=e", TQ=> Z;ZiQy, DU=)» Z7U.
) ,J )

Augment A by the identity on additional directions, obtaining Aol < A < Agl, where A\g =
min{\, 1} and Ay = max{A,1}. This represents the original operator on the cutoff support.

Lemma 7.1 (Uniform reference estimates). For hy = P;1 there are constants ¢,C > 0 and
finite N > 2, independent of €, such that

c<hs<C, |[Vhslloo<C (0<s5<1), [P 1m00 <Cs M2 (0<s<1).
Also hg — 1 uniformly as s | 0.

Proof. Put d; = div Z;. Direct expansion gives
L= "Z7+2> diZi+ Ve, Ve=) (Zid;+d}).

All smooth coefficients have uniform bounds; constant viscosity fields have zero diver-
gence. For the smooth diffusion W, with generator ), Z? + 2> ,d;Z;, Feynman-Kac gives
hs(x) = Eg exp( [y Ve(Wy)du). This proves the two-sided bounds and convergence to one. The
variational stochastic equation has bounded coefficients, so It6’s formula and Gronwall give
SUDs<1 2.6 E|D,W,|? < C. Differentiating this expectation proves the gradient estimate.

The fixed-field Sobolev theorem of Chen-Chen-Li, Theorems 1.1 and 1.2(2), a finite parti-
tion of unity, and interpolation give a nonsharp Nash inequality

24+4/N 4/N
loll3t sc(Z Hziv||§+||vr%> ol

fixed @

Indeed choose a common local Sobolev exponent r > 2 and set N = 2r/(r — 2); in a critical
chart use any finite permitted exponent. In dimension one bracket generation makes the fixed
energy elliptic. No viscosity-dependent fields enter this inequality. Integration by parts gives

(v, Lev) = — Z |1 Ziv||3 + %/ngQ,

and the adjoint has the same quadratic form. The adjoint semigroup is an L' contrac-
tion and ||Psf|l1 < [|flhs < C||f|l1. Thus for either evolution y = |u,||3 satisfies y/ <
—c||u0\|f4/Ny1+2/N + Cy. An exponential change of unknown and integration give the 1 — 2
bound Cs~™/4. Duality and composition at s /2 give the asserted 1 — oo bound. No uniform

kernel derivative estimate is used. O

Proposition 7.2 (Coefficient variance and the full commutator). For ¢ = x%p, put ro = 1+¢,
Qo =1+ qA, Up; = 4xp Zj Aij Zix, and define

Ts:Ps*TOv Qs:P:Q07 Us:Ps*UOa as:Qs/r& fszlog(rs/hs)a

22


https://arxiv.org/pdf/2404.19393

B(s) = / (ralog(re/hs) —rs + hsl,  I(s) = / 2 LA

Then fs >0, Aol < as < Aol, and
1
_E(s) = I(s), / /rsz Znasi” < C, /US]2/7*S <c (7.1)
0 igk
For the full commutator
Cs = T(P;Qo) — Py (TQo) + D(P;Uy) — P (D), (7.2)

one has, uniformly for 0 < < 1,
)\O 1 1
— [ I(s)ds <C — / (Cs, fs)ds. (7.3)
2 Js 5

All constants are independent of the stationary data and viscosity.

Proof. The square-cutoff product rule gives
T(gA) + DUy = £ — B, k= x*u+(Dx*) pde, = (Dx*)"pdx,

with k(M) = B(M) < C and [ |Up|?/(1 + q) < 16A3 [p|Zx|* < C. The baseline contributes
TI=L1=V.:
TQo+DUy=k—p+ Vedxr=:8. (7.4)
Positive componentwise evolution preserves the matrix cone and rs > hs. Lemma 7.1 yields
| fslloo < C(1+ |logs|) and [rs < |M]|+ 1.
Differentiate relative entropy and move adjoints onto f, and efs. The identity L.e/ =
efL.f +ef|Zf|? gives E' = —1. For a possibly signed scalar entry,

d
dS/QE,ij/TS = Q/Qs,z'jLsas,ij _/T8L6<az,ij) = —Q/Ts\Zas,ijIQ-

Kernel Cauchy-Schwarz gives |PQol?/(Piro) < Pr(|Qol?/ro); its integral is bounded by
dA2 J ro. Integrate from d to one and let § | 0 to obtain the variance budget. The same
kernel inequality for Uy proves the flux budget.

The smoothed equation is TQs + DUs; = P;S + Cs. For b; = div Z; + Z;log hs, which is
uniformly bounded, integration by parts gives

<TQS+DUS7f8> = _/rszas,ij(zifs)(zjfs)

i:j
_/TS g
J

Ellipticity, Young’s inequality and the budgets imply

Y Ziasij + Y asiibi = Us/rs| Zifs.
i %

1 1
% I(s)ds < C —/ (P;S +Cs, [s)ds.
) é

The £ pairing is nonnegative. The 8 pairing is bounded by C(1 + |log s|) because its mass is
bounded. Finally |PsV.| < Chs and [ hsfs < [(rs — hs) = [ ¢ < 1. These source bounds are
integrable and prove (7.3). O
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Corollary 7.3 (Conditional commutator criterion). If the full commutator additionally satis-

fies
1 1
- / (Cor fo)ds < / I(s)ds+C, < ro/2
) )

with uniform constants, then prlog(l +p) < C. A sufficient additional premise is

1
CS — ZZ;(TSUS,i)7 / /T3|US|2 S C
; 0

Neither premise is asserted here for unrestricted matriz coefficients.

Proof. Absorb the premise in (7.3), integrate —E’ = I, and use E(1) < C. For each viscosity,
rs — 1+¢in L' and hs — 1 uniformly. Fatou gives [[(1+¢)log(1+¢)—¢q] < C. On K, g = p,
and plog(1+ p) < (1 + p)log(1 4+ p) — p + p proves the conclusion. The flux premise implies
the first by —(Cs, fs) < nl(s) + (4n)7 [ rglvs|? O

Proposition 7.4 (Signed entropy defect at zero viscosity). Assume (5.1) with e = 0 and fix
¢>0. Extendc)_; X? to a compact smooth bracket-generating generator Ly = ¢y _; X243, V}2
as above. Let Py = e*0 and let 7 be its smooth positive invariant probability density. Set

F=xp, z=1+PF/r, 5(8):/7T(zslogzs—zs—|—1), gs = Pslog zs.
Then £(1) < C and

1
’5(5) — () +/5 /(cI — A)yp: Hxgedzds| <C (0<5<1). (7.5)

A uniform upper bound for the negative of this signed tensor integral is therefore sufficient for
local entropy, but remains an additional premise.

Proof. The fixed smooth kernel and horizontal derivative estimates follow from the sum-of-
squares construction in Lemma 6.2. Near-diagonal lower bounds concatenated along horizontal
paths give positive transition densities. Cesaro averages on the compact torus yield an invariant
measure; positive-time smoothing gives a smooth positive density 7, bounded above and away
from zero, with Ljm = 0. Localization gives

LiF =Y X;X;Rij+ Y X;Bj+G,
1] J

R=(cd—-A)F, B;= —2pZa,~inx, G = xu —pLaxdx.

Their L' or total-variation norms are bounded by the local sink bound. The nonreversible
entropy identity is

&)= [ malologz = [ alo(z)/z = ~2(s)

since [ mLyzs = 0. Commuting the generator with its own semigroup,
—I(s) = Z/RiningerZ/Bijgs +/gs dG.
4,3 J

The fixed kernel estimates give ||gs|loc < C(1 + |logs|) and || X;gs]lcc < Cs™Y2(1 + |log ).
Their integrability proves (7.5) by integration. Strong L! continuity, Fatou, and Jensen for
relative densities give limg)gE(s) = [ 7®(1 + F/7), also for the value +oo. This controls the
desired local entropy because y = 1 on K and 7 has fixed positive upper and lower bounds. [J
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8 Qualitative absolute continuity on Carnot groups of arbitrary
step

Here G is a Carnot group, dx is Haar measure, and X1,..., X, are fixed left-invariant gen-
erators of the first layer. A redundant generating list is allowed. Let N be the homogeneous
dimension and d a fixed homogeneous control distance. Thus |B(z,r)| = vr". Left-invariant
fields are divergence-free. These exact translation and dilation properties are additional hy-
potheses; the following theorem is not asserted for arbitrary smooth fields.

Lemma 8.1 (Fixed-matrix Carnot resolvent estimates). Let Ay be a fized symmetric positive
definite matriz and P = — 3, [(40)iX; X;, R = (I + P)~L. Then:

1. Each RX;X; is of weak type (1,1) on Haar measure.

2. Images under R and RX; of signed measures of uniformly bounded total variation sup-
ported in a fived compact set are relatively compact in L' on each fized compact target
set.

3. For ¢ € CX(G), (RX;X;)*¢ is bounded on every fized compact set.

Constants may depend on the fized matriz and group. More precisely, the weak-type bound
depends only on the group geometry and finitely many size, smoothness, cancellation, and
integral remainder bounds for the kernels appearing in the proof. Uniform bounds for these
quantities therefore give a uniform weak-type constant.

Proof. Choose a basis Yi,...,Y; of the first layer. Let the columns of a surjective matrix
S : R™ — R express the X; in this basis, so X; = Y o SaiYa. The matrix SApST is positive
definite, so an invertible fixed recombination makes P a sum of squares of horizontal generators.
The fixed homogeneous heat kernel and arbitrary source and target horizontal derivatives
satisfy the Gaussian estimates of Biagi—-Bramanti, Theorem 2.4. We give the singular-integral
and compactness deductions required here.

First suppose N > 2. Integrating the heat kernel in time gives a fundamental solution I'
homogeneous of degree 2 — N, smooth away from the identity. Its two source derivatives are
homogeneous distributions of degree —IN. Their off-identity kernels have zero mean on every
homogeneous annulus: pairing a degree-— N homogeneous distribution against the difference of
the same radial cutoff at two scales gives zero, whereas polar integration would yield its spherical
mean times the logarithm of the scale ratio. Their principal-value extensions consequently
exist; the difference from the differentiated distribution is supported at the identity and has
homogeneous degree — N, hence is a multiple of ..

Decompose a principal kernel into smooth mean-zero dyadic annular pieces K;. Their L!
norms are bounded uniformly. Cancellation at the finer scale and smoothness at the coarser
scale give, in both orders,

1K« K|t + || B * K|, < c27 k=4

for some 1 > 0. Indeed rescale the coarser annulus to unit size, subtract its untranslated value,
and use the mean zero of the smaller kernel; left and right translations are smooth on this fixed
compact annulus. Young’s inequality and the Cotlar—Stein almost-orthogonality lemma give
uniform L? bounds for partial annular sums. The same rescaled smoothness gives the integral
translated-difference estimate outside a ball comparable to the translation size. Apply the
Haar-dyadic Calderén—Zygmund decomposition of an L! function at height a: the L? estimate
controls the good part; mean zero and this integral estimate control each bad part outside its
enlarged cube; these cubes have total measure at most C||f||1/a. Chebyshev therefore proves
weak type (1,1).
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The resolvent kernel is the heat integral with factor e~t. Its second source derivative differs
locally from the preceding principal kernel by an integrable kernel: at small times

1 1
/ (1= &) |[D2hy dt < c/ tLdt < oo,
0 0

The large-time difference is smooth locally, and outside a fixed identity neighborhood the
resolvent derivative has integrable decay by the Gaussian bound and e~*. A local truncation
of the principal kernel has the same annular proof. Delta and integrable remainders are L'
bounded, proving (1).

Near the identity the resolvent and its first source derivative have bounds C and
Cd'~¥ | whose integrals over a radius-6 ball are O(6%) and O(J). Remove a smooth diagonal
neighborhood. On fixed compact source and target sets the remaining kernels are jointly
continuous, so images of bounded measures are bounded and equicontinuous. Arzela—Ascoli
and uniform smallness of the removed part prove (2). Subtracting the value of a smooth test
at the singular point in the principal-value integral proves (3).

The derivative side matters. With (f*g)( f f()g(y~'z)dy and Rf = fx*r, integration
by parts gives

deN

RX: X, f = fx (X[ X]'r), (RX; X;)* = X; XiR.

Here X denotes the associated right-invariant field. These are source kernel derivatives, which
the cited Gaussian theorem covers. No horizontal derivative is commuted through the resolvent.

If N < 2, the group is abelian. For N = 2, the elliptic constant-coefficient fundamental
solution is a fixed multiple of — log \B*I/ 2g|, where B = SAoST. Its second derivatives are
homogeneous distributions of degree —2, so the same annular argument applies; the lower-order
diagonal bounds are C(1+|logd|) and C/d, which have vanishing local integrals. The resolvent
correction is handled by the same heat calculation. For N = 1, after writing P = —bd?, the
resolvent kernel is e~ #l/v? /(2v/b); its second derivative is an integrable function plus a delta,
and its first derivative is locally integrable. The three claims follow directly. This covers all
dimensions and redundant generating lists. O

Theorem 8.2 (Positive stress implies absolute continuity on every Carnot group). Let U C G
be open. Let v be a positive locally finite measure and Q = (Qi;) a symmetric matriz of locally
finite measures such that

I < Q< Avl, Y XiXiQy=p inD(U),
4,3
where 0 < A < A < 00 and p is a locally finite signed measure. Then v < dx locally in U. This

theorem assumes € = 0 and gives qualitative absolute continuity; it asserts no entropy bound
or uniform-integrability modulus.

Proof. Write Q = Av with A\l < A < AI. We first choose scales at almost every point
of the hypothetical singular part v°. Use finitely many adjacent nested dyadic systems on
the geometrically doubling metric space (G, d), with the properties that cubes have diameter
comparable to their scale, contain comparable balls, and every ball satisfies

B(z,r) C C C B(z,Cyr)

for a cube in one system. These geometric systems are supplied by Hyténen—Kairema, Theorem-
s 2.2 and 4.1; they do not require the measure v to be doubling. For each system the shrinking
partitions generate the Borel sigma algebra, since cube diameters tend to zero. On bounded
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neighborhoods apply martingale convergence to the finite dominating measure v+ |u|+dz. Tak-
ing ratios of its differentiated densities gives at v®-almost every x, along the cubes containing
z in every system,

fC|A—A(x)]dl/ v (C)
o % e

1l (C)
v(C)

]
v(C)

— f(x) < o0,

—0. (8.1)

For the first limit differentiate each entry A;; and |A;;|?> and use Cauchy—Schwarz; thus absolute
oscillation, not just mean convergence, is obtained. The part of |u| singular with respect to v
contributes zero at v-almost every point.

Fix L > 4Cy. At v-almost every point there are arbitrarily small radii » = L™F with

v(B(z, Lr)) < LN Tw(B(x,r)). (8.2)

Otherwise iteration would give v(B(xz,7)) < C,rV*! at all sufficiently small radii. For points
in a bounded region with common bound jrV*! for r < 1/, a maximal r-separated set has at
most Cr~—" centers by Haar-volume packing. The radius-2r balls cover the set and have total
v-mass at most Cjr, which tends to zero. A countable union over the bounds and bounded
regions proves (8.2) almost everywhere.

For good radii, an adjacent cube containing B(z,4r) lies in B(z, Lr) and has v-mass at
most LN T1y(B(x,r)). Applying (8.1) gives

fB(:v,4r) |A — A(z)|dv + v*(B(,4r)) || (B(x,4r))
— 0, sup ————= < 0. (8.3)

v(B(z,r)) r v(B(z,r))

Switching among finitely many systems causes no loss.
If v° # 0, choose g and r; | 0 with these properties. Put Fj(y) = 41, (x0'y), ¢j =
1/v(B(zo,75)), and

Vj = Cj(Fj)*I/S, Qj = Cj(Fj)*Q, /,Lj = T?Cj(ﬁ})*,u, Ao = A(l’o), Ej = A[)I/j — Qj-

Exact degree-one homogeneity of the fields gives 7Q; = p;, where TQ = > X X7 Qij. Equa-
tion (8.3) yields on By = B(e, 4)

IEjllrv =0, uillov =0, vj(Bi) =1, supv;(Bs) < oo.
J

The source limit uses its factor ’I“j2-. Each v; is singular because group translations and dilations
preserve Haar-null sets.

Restrict the measures to By and smooth by a positive compactly supported left approximate
identity: w; = ns; * vj, Vj = ns; * Ej, sj = ns; * pj. With the convolution convention above,
Xi(n* f) =mn=(X;f). Thus, for sufficiently small 6;, on B3

_Puj = TV} + 85, P=- Z(Aﬂ)inin7 (84)

where u; > 0, ||u;||1 is bounded and ||Vj||1 + ||s;]|1 — 0. Uniform continuity of multiplication
on compact sets keeps the boundary of the restricted measures outside B3 after smoothing.

Choose a compact Haar-null N; C By with vj(N;) > 3/4, and an open O; C Bs/, containing
it with |O;| < 1/j. Approximate-identity convergence permits J; so small that also

/ uj > 2/3. (8.5)

J

This retains concentration before taking any tangent limit.
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Take 0 < x < 1 supported in B3 and equal to one on By. Symmetry and the product rule
in (8.4) give
(I+P)(xu;) =-TKVi)+ > XpFj+ Gy,
b

where explicitly
Fyj =2 Z(XaX)(Vab,j — (Ao)abuy),
a

Gy =xtj — x5+ > _(XaXpX)((Ao)avtts — Vabj)-
a,b

These lower-order sources have bounded L' norms and fixed compact support. Applying Lem-
ma 8.1, write

xuj = fi+hj,  fi==RT(XV)), hj=3 RXyFy;+RGj.
b

Then || f;]| 1.0 — 0, f; — 0 distributionally, and h; is locally L' precompact. Distributional
convergence follows by testing V; against the bounded adjoint image of a smooth compact test.

Positivity gives f; < |hj|. Consequently f; s locally uniformly integrable and tends
to zero in measure; hence it tends to zero in local L'. For a nonnegative smooth test 1,
fl/}f;r = (f;,¥) + fl/)fj_ — 0. Choosing ¢ > 1 on a prescribed compact set shows f; — 0 in
local L'. Thus Xu; is locally L' precompact and uniformly integrable on Bs /2 This contradicts
(8.5) since |O;| — 0, and proves v* = 0. O

9 Fixed directions, control packets, and conditional occupation
transfer

Lemma 9.1 (Finite strictly positive direction decomposition). There are finitely many unit
vectors vi,...,vpm € R™, including the coordinate vectors, constants 0 < ¢ < C' < oo, and
Borel functions ag on {\I < A < AI} such that

M
A= Zag(A)wvéT, c<a(A) <C.
(=1

Consequently La = >, ae(A)V2, where Vi =Y, (v0)i X are fived fields generating the same Lie
algebra.

Proof. Choose a finite d-net of unit vectors, containing the coordinate vectors, and let C be
their finitely generated rank-one cone. For H in its dual cone, approximation gives v' Hv >
—20||H||op for every unit v. If § < 1/2 and H # 0, its largest absolute eigenvalue is positive;
hence tr H_ < 2mdtr Hy. For AXI/2 < R < Al and 6 < A/(8mA), it follows that tr(RH) >
(A\/4) tr Hy > 0. Finite-cone separation gives R € C. Now let So = > vpv] and n = \/(2M).
Then A — 1Sy has these bounds, so it has a nonnegative conic representation with coefficients
B¢. Taking traces gives By < mA. Set ay = n + ;. For a Borel choice enumerate all linearly
independent subsets of generators of cardinality at most m(m + 1)/2 and select the first with
nonnegative coordinates representing A — nSyp. Conic Carathéodory reduction gives one; each
eligibility set is Borel and its coordinate map is linear on its span. The vector coefficients
are constant, so the operator formula introduces no derivatives. Inclusion of the coordinate
directions proves Lie-algebra equality. O
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Proposition 9.2 (A finite full-rank horizontal control packet). For arbitrary smooth bracket-
generating fields, every point xg has neighborhoods W € U &€ € such that any z,y € W
are joined in time one by a piecewise constant horizontal control whose length and energy are
uniformly bounded and whose trajectory stays a fized distance from OU. Moreover, a random-
ization of finitely many bounded control parameters gives an endpoint law of uniformly bounded
Lebesgue density for every x € W.

Proof. The span of (®,X;)(x¢), where ® ranges over sufficiently short finite flow words, is
a closed finite-dimensional space. Differentiating successive pushforwards at zero shows that
it contains every iterated bracket value. Choose n such pushed fields Z; = (®;).X;, that
form a basis at z9. Define conjugate flows Fj(t) = ®; o exp(tX;;) o @;1 and endpoint map
E(z,t) = Fy,(ty)o- - -oFi(t1)(x). Its parameter derivative at (zg, 0) is invertible. The parametric
inverse function theorem, applied to (z,t) — (z, E(z,t)), supplies the connecting parameters
uniformly for z,y in a smaller W. Shrink all neighborhoods so intermediate flow points stay
inside a compact subset of U. Assign fixed positive time slots to the finitely many flow pieces;
bounded parameters then give bounded length and energy. On a smaller parameter box J the
map t — E(x,t) is injective and ¢y < |det DiE(x,t)| < Cpy. For uniform ¢ € J, change of
variables gives density 15, 7)(y)/(|J||det D,E(x, E;'y)|), proving the last claim. O

Proposition 9.3 (Accessibility with arbitrary adapted covariance). Let W & U be as in
Proposition 9.2. Suppose an existing continuous semimartingale, up to its exit time 7y, satisfies

AZ; = ba,(Zy)dt + V20 (Z) A2 AW, + /2 dB;,

where W, B form an independent Brownian pair, A; is progressively measurable with AI < A; <
AI, and by =) a;ij(Doj)o;. There exist fized ¢, C,rg > 0 such that, for x,y € W, 0 < r < ro,
and T = cr?,

P.{Z; € B(y,r), 7u > 7} > %670/7’2.

The bound is uniform over the adapted covariance and € € [0,1]. Ewistence or uniqueness of
such a semimartingale is not a conclusion.

Proof. Choose a deterministic control u joining = to y in unit time, with length at most L
and energy at most E, and rescale it as u] = u(t/7)/7. Change the first Brownian coordinate
by the adapted shift 7, = 21/ 2A; L 2u[, stopped at exit. Its squared integral is bounded
deterministically by E/(2A7), so Novikov holds. Under the changed law @, the process has
the added drift o(Z;)u, and D(Q||P) < E/(4A7). Compare it to the accelerated deterministic
curve. Lipschitz bounds for o, bounded geometric drift and covariance, pathwise Gronwall
using [ |uf|dt < L, and Doob’s inequality yield
Eg sup |Z; — fy(t/r)\2 < CT.
t<TATY

Choose ry below the fixed boundary margin and then ¢ small; the desired event F' has Q(F') >
1/2. Binary relative entropy gives D(Q||P) > Q(F)log(1/P(F)) — log2. Combining the
inequalities proves the displayed lower bound. No derivative of A; has been used. O

Proposition 9.4 (Conditional drift-energy transfer). Let U have finite Lebesgue measure.
Suppose a nonnegative occupation density q has a representation

q(dx) = MEQ/ e_tl{Ztedx}dt7 0 < M < My,
0

and let S be an independent rate-one exponential time. Suppose additionally that comparison
with a law P without a specified extra drift is justified on the marked stopped path space up to
TAS, and

D(Qrrsl| Pras) < B/(AM),  0<E < Ey.
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The mark retains whether S or T occurs first. Let Y = Zg if S < 7 and a cemetery point
otherwise. If the non-cemetery part of the reference law has a density k with ||k sy < Cs for
some s > 1, then, with s' = s/(s — 1), every bounded nonnegative f supported in U satisfies

1 E / 1/SI
fo < s'f )
M / e 4M log (1 Cs </U ¢ > >

Forq=x*p,x=10nK, and [ p <1, these premises imply a uniform bound on prlog(l—i—p).
Alternatively, a reference upper modulus P(Y € F) < w(|F|) <1 gives

/ E/4+4 Mlog?2
<o of
ro - log(l/w(|F]))
The occupation representation, relative-entropy comparison and upper reference bounds are

explicit additional premises.

Proof. The non-cemetery Q-law of Y is ¢/M. Data processing transfers the assumed path en-
tropy bound to Y. The entropy variational inequality gives M ! [ fq < E/(4M)+logE pef ).
The reference exponential moment is at most 1+ |, U el k; Holder gives the asserted bound. Take
fn = 11 min{N,log(1 + p)}. Then [, e’'/N < |U| + 1, so monotone convergence proves
entropy. Finally binary relative entropy gives Q(Y € F)log(1/P(Y € F)) < E/(4M) + log 2;
multiply by M. A zero reference probability is treated by absolute continuity. O

Remark 9.5. The accessibility estimate is a lower bound for probabilities of balls. It supplies
neither of the upper reference bounds assumed in Proposition 9.4. A deterministic full-rank
packet also need not preserve an arbitrary stationary measure. These distinctions prevent the
conditional transfer statement from being read as a general entropy theorem.

10 Transport of the full stress and a covariant tensor energy

The next identities are valid in arbitrary smooth geometry. The stochastic statements are made
on a compact flat torus with fixed smooth reference fields, so their flow derivatives have finite
moments. They concern an auxiliary smooth flow, not a stochastic flow with Borel coefficients
A. For a local original equation one must first retain the cutoff sources in Proposition 5.2 or
5.1.

Proposition 10.1 (Exact deterministic transport). For a symmetric matriz density R and
vector density b, put S(R,b) = DivDiv R — divb. For a smooth diffeomorphism F, define

RY = F,[DFRDFT'], " =F.[DFb+ D?F :R].
Pushforward includes the density Jacobian. Then
S(RY,b") = F,S(R,b),  DivRI" — b = F,[DF(DivR — b)].

The latter formula is an identity of distributions even if its current has no function represen-
tative. For the original horizontal stress,

R=0Qo", Q=Ap, b=> Qi(Doj)oi,
2

its current has the exact form
DivR—b=-> 07 X;Qy. (10.1)
i J
If epl is added to R, add eVp to this current.
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Proof. Pair against a smooth scalar test and use

D*(¢ o F) = DFT(D*¢)(F)DF +» (0a0)(F)D*F*.

This proves the first identity. Testing against a smooth vector field gives Div Rf =
F.[DF Div R + D*F : R]; subtract the transported b. For (10.1), expand

Div( UQU Zalz (X, Qi + dle Qz] + ZQU (Doj)o

9.]

Symmetry makes the last term equal to b, and X7 = —X; — div Xj;. All calculations extend to
integrable densities or distributions by duality. O

Proposition 10.2 (Averaged cones and transported drift energy). Letp > 0, A\ < A < Al on
its support, and let random smooth diffeomorphisms F have sufficient local first- and second-
derivative moments for all following measures to be finite. With B = cAc" + eI, define

q¢=EF.(pdx), R=EF.[pDFBDFdx],

G = EF,[pDFoc"DF'dz], V =EF,[pDFDFdz].

Then \G +¢eV < R < AG+¢V. The componentwise average Q = EF,(pAdx) instead satisfies
Ml < Q < AqlI and defines a Borel ratio A = dQ/dq in that cone. In general this does not
identify R with q(c Ao’ + eI).

If an extra measurable drift ¢ lies in range B and fchBTc < Ey, its averaged current
C = EF,[pDFcdz] obeys

C €rangeR a.e., /CTRTC < Ey.

All covariance and current statements use their Lebesque densities, which exist because each
diffeomorphism pushes forward an integrable density.

Proof. Congruence, pushforward, and expectation preserve positive matrix order. This proves
the cone assertions and the Radon—Nikodym ratio statement. For a single diffeomorphism,
write B = LLT. The value ¢"Bfc is the minimum of |u|?> over Lu = ¢; invertibility of DF
makes this equivalent to DF Lu = DFc. Change of variables therefore preserves the integral
of the covariance energy. For mixtures, use the convex extended perspective

Tast
z'M'z, =z & rangeM,
sup{2v -z — v Mv} = 8
v +00, z ¢ range M.
A supremum of the average is bounded by the average of suprema. Applying this pointwise and
then integrating proves both the energy and range assertions. This controls the transported
covariance metric only. O

Proposition 10.3 (Necessary range preservation and a geometric limitation). At e = 0, in
the preceding notation let H, = range o (y). If R(y) < Cq(y)o(y)o(y)T almost everywhere, then
DF(z)H; C Hp(y for almost every density-weighted contributing pair (F,x). This assertion
permits changing rank. Separately, on an open proper constant-rank bundle H spanned by the
X, preservation by every sufficiently short local flow of every X; would force H to be involutive.
Such universal preservation is incompatible with bracket generation when rank H < n.
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Proof. Use the Borel orthogonal projection II(y) = I — o(y)o(y)’ onto Hj The assumed
inequality gives tr(ILRII) = 0. For wr(y) = p(F~'y)|det DF~1(y)|, positivity implies

0 > AE[wr(y)|T(y) DF(F~'y)o(F~'y)|z] > 0.

The nonnegative integrand vanishes almost everywhere, proving the inclusion. For the separate
bundle assertion, differentiate (exp(tX;)).X; at zero to obtain, up to sign, [X;, X;] € H. A
local subset of the original fields is a smooth frame. The bracket product rule then gives closure
for all horizontal sections; all iterated brackets remain in the proper bundle, a contradiction.
A condition holding for a single weighted random law is not identified with this universal
flow-preservation premise. O

Proposition 10.4 (Finite-energy correction criterion). Suppose integrable densities g > 0, R, J
satisfy DivDiv R — divJ = p. Fiz a locally bounded positive semidefinite Borel covariance B°
and a drift b° for which qB°, qb® are locally integrable, and set

Dy=B":D*+1°.V, E=R—-¢B’, H=J-q’, f(¢):/E:D2¢+/H-V¢.

For a chosen compactly supported smooth test space, there exists a measurable ¢ € range B,
q-almost everywhere, satisfying

(Do+c-V)'q=up, /ch(BO)Tc < Oy

if and only if
F@) <0 [aveTBVe (10.2)

for every test. Independently of this condition, the canonical distributional current jo = H —
Div E satisfies Dijq — div jo = p; it need not be a measurable drift times q.

Proof. Expanding the balance gives the canonical current identity. A correction must satisfy
[ gc- V¢ = F(¢), so necessity is weighted Cauchy—Schwarz with the stated range condition.
Conversely, map tests into L2(q, dz; R") by T'¢ = (B°)/2V$. The bound makes F a functional
of norm at most 1/Cj on the closure of the image, vanishing on its null space. Riesz gives v in
that closure with F(¢) = [qv - (B°)/2V¢ and |jv[|3 < Cp. Set ¢ = (B)'/2v. Then c lies in
the covariance range and [ g’ (B%)Te < |[v[|3. Local boundedness of B® and Cauchy-Schwarz
ensure local integrability of gc. Testing proves the equation. This construction permits all
currents with the same divergence, including divergence-free modifications of jj. O

Theorem 10.5 (Covariant quadratic energy for smooth reference transport). Let Y7i,...,Y
be fixed smooth bracket-generating fields on a compact connected flat torus M. Let Fy be
their smooth Stratonovich stochastic flow driven by /2Y;, and average the tensor transport of
Proposition 10.1. Write L = ", YZ-Q, ps = Plpo and Ry = ERgS, where pg > 0 is integrable,
Ro = poCy is symmetric, and [ po|Col3 < 0o. For J; = DY; define

K,.C=J,C+CJ', Kc=JCc+CJ,  VVC=Y,C-KC.

Then Cs = Rs/ps, with the zero-mass case interpreted as zero, satisfies

1
sup / Dol + / / P S IVICL[2 < © / polCo2. (10.3)
0 i

0<s<1
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The derivatives for rough initial tensors are weak derivatives. The constant depends only on
the smooth reference fields and the time interval. For smooth positive data the exact identity is

d 2 tr 2
ds/ps|cs’ = QZZ:/P5|VZ CS|

(10.4)
+23° /ps [!KZCS\Z +(Cs, (VKT + (KJ)Q)CQ} ,

where YZKZT differentiates the coefficient endomorphism only. The estimates remain uniform
on adjoining the constant fields /€ 0;, 0 < e <1, to a fized bracket-generating family.

Proof. For one field Y, differentiation of deterministic transport gives
RyR=Y*R+ (DY)R+R(DY)", By(R,b)=Y*b+ (DY)b+ D?Y :R.

Let Ty (R,b) denote this pair. The chain rule in Proposition 10.1 gives STy = Y*S. The
Stratonovich normalization /2 gives the averaged generators 217'{% for the pair and L* for
the scalar. Thus

S(Rs,bs) = PIS(Ry, bo). (10.5)

The matrix generator is >_,(Y;* + K;)?, whose adjoint on matrix functions is >_.(Y; + Kj )2.
Differentiate [ |Rs|?/ps. A single field contributes

/ Po{2(Cs, (Vi + K1)2Cy) — Y2IC 2.

Expanding this expression gives —2|Y;Cs|?+4(K;Cs, Y;Cs) +2(Cs, (}QKJ+(KJ)2)CS) Complet-
ing the square proves (10.4). Boundedness of its coefficient endomorphisms gives £' 42V < C¢;
Gronwall and integration prove (10.3) for smooth data.

We justify the smooth transport and rough-data limit. The derivative flow satisfies
d(DFy) = /23", DY;(Fs)DF, o dW{. Tts Ito form is linear with bounded smooth coefficients.
1to’s formula for every fixed even matrix moment, localization and Gronwall give uniform
moments of DF,;. The inverse flow has the corresponding linear equation; its derivatives
have the same bounds. Second and higher spatial derivatives satisfy linear equations with
lower-derivative forcing, so induction supplies every fixed moment needed to differentiate
transported smooth data. In particular conditional Cauchy—Schwarz gives

/ Rl /ps < / po(2)E| DF,(2)Co () DFs ()T Pda < C / po|Col?.

Simultaneously convolve pg, Ry on the torus and add a vanishing positive scalar baseline.
Kernel Cauchy—Schwarz does not increase the initial quadratic perspective. Apply the preced-
ing estimate to these smooth data. For a fixed 7 > 0, scalar smooth-reference heat smoothing
makes the scalar approximations converge in C*°([r, 1] x M) to ps. For nonzero mass, positiv-
ity of the bracket-generating heat kernel gives a positive minimum there. The energy estimate
therefore gives ordinary weak L? compactness of C and its covariant derivatives on this cylin-
der. Testing stochastic transport against a smooth tensor and using the derivative moments
identifies the distributional limit of the tensors with Rs. Thus the weak quotient limit is
Rs/ps, and testing derivatives identifies its weak covariant derivatives. Weak lower semiconti-
nuity gives the budget on [7, 1] and at each fixed positive time. Let 7 | 0. This uses only scalar
smoothing, not an unproved smooth matrix kernel.

The added constant viscosity fields have zero spatial derivatives and bounded amplitudes.
All coefficient and moment constants above are therefore uniform in ¢, and the fixed subfamily
supplies scalar Hormander smoothing for every parameter. O
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Corollary 10.6 (Moving reference tensor and its entropy identity). Let Y; = X; = 0; - V in
Theorem 10.5, S =), oiol, and transport the initial pair

77

My = poS, by = po Z(Ddz’)%-

Then
DivDiv M, — divb? = L*ps = Osps.

If initially A\My < Ry < AMy, then AMs < Ry < AM;. Both Rs/ps and Ms/ps obey (10.3).
For positive smooth data, writing Gs = Ms/ps, hs = b /ps gives the exact identity

d
—dS/pS log ps = /pS(Vlogps)TGs(Vlogps) + /pS(DivGS — hs) - Vog ps. (10.6)

Finally [V, VY] = Vg{ y] on contravariant symmetric tensors.

Proof. Initially S(Mo, b)) = L*po. Apply (10.5) and commutation of L* with its semigroup.
Congruence and expectation preserve the matrix order. The energy conclusion is Theorem 10.5
for each tensor. Conservation of scalar mass and integration by parts in the displayed Fokker—
Planck equation give

d
ds/pslogpsz/pses:D"’logps+/pshs-v1ogps.

One further integration by parts is exactly (10.6). The last formula is the representation
identity for Lie derivatives; it also follows by expanding XC — (DX)C — C(DX)T twice and
collecting [X, Y] and its Jacobian. O

Remark 10.7. The tensor budget controls Frobenius derivatives along the fixed driving fields.
It is not a bound for the relative flux Div G5 — hg in the inverse moving tensor metric. The
second integral in (10.6) remains present. Consequently these exact transport identities and
finite energies do not by themselves prove the general stationary entropy estimate. They also
do not assert that My = p;S or that its range remains the original horizontal space. In the
viscous version the initial reference tensor is po(S + eI) and its cone constants are min{\, 1}
and max{A, 1}.

Proposition 10.8 (Heat commutator identity and homogeneous order). For a fized smooth
reference generator L with semigroup P, and a smooth differential operator Z, on smooth tests
one has

t
Z,P) = / P2, L]P, ds.
0

For degree-one left-invariant generators on a Carnot group and the homogeneous L =, XZ-Q,
the second-order commutator satisfies

[XiXj, P)(f06,-1/2) =t ([ XiXj, Pi]f) 0 6,172

If this commutator is nonzero on a bounded smooth test, no uniform L — L°° bound with
improved order Ct~11", 1 >0, can hold for all small t.

Proof. Differentiate P,_sZ Py in s and integrate. The second assertion follows from X;(fod,) =
r(X;f) o d, and P(f 0 6,) = (P24 f) 0 0. The sup norm is invariant under dilation. Apply a
hypothetical improved bound to a test with nonzero time-one commutator and let ¢ | 0. 0

34



11 From a quantitative small-set modulus to a power gain

Proposition 11.1 (Qualitative compactness does not imply uniform integrability). There
exists a conver weak-* compact class of absolutely continuous probability measures on [0, 1]
which is not uniformly integrable with respect to Lebesque measure. No differential equation is
asserted for this class.

Proof. Let E, = Z;é[k:/njk/n—i— 1/n?) and p, = nlg,. Then |E,| = 1/n and fEnpn = 1.
Uniform continuity of continuous tests and Riemann sums show p,, dr — dx. On the one-point
compactification S = NU{oo}, set v, = p, dx and vo, = dz. This is a weak-* continuous family.
The barycentric image of the compact convex set of probability measures on S is compact and
convex. Every element has density aoo + ,,~1 @npn with nonnegative coefficients summing to
one, by Tonelli. The class contains all p,, and is therefore not uniformly integrable. O

Theorem 11.2 (A local modulus self-improves without weight doubling). Let w > 0 be inte-
grable on an open V- C R"™, with fV w < M. Suppose a nondecreasing w with w(t) — 0 ast ] 0
satisfies

[E w < w(|El/1Q)) / K (1L.1)

for every axis-parallel cube Q with 2Q € V and every Borel E C Q. There is 8 > 0, depending
only on n,w, such that for every bounded U € V and 0 < s < 0, fU wlts < CUVinws, M-
Homogeneously, on each cube Qg with 2Qy C V', the premise need only hold on strictly interior
testing doubles in 2Q)y, and

1/(1+s)
<1 w1+s> S C / w.
1Qol Jo, 12Qo] J20,

No doubling assumption on w dx is required.

Proof. The zero-mass case is trivial. Choose a finite buffer radius d > 0 between U and V¢,
and extend f = wly by zero. Let O, = {Mf > a} for the uncentered cube maximal function.
For a > ag = C,,M/d", with a sufficiently large dimensional constant, O, € V: every cube
meeting U and a point at distance at least d/2 from it has volume at least a fixed multiple of
d" and average at most C, M /d".

Decompose O, into maximal dyadic Whitney cubes @ with 8Q C O,. Their interiors are
disjoint, their doubles lie compactly in O,, and the doubles overlap at most Ny(n) times. Indeed
distance to O¢ on 2(Q) is comparable to £(Q), so intersecting doubles have comparable sizes, and
geometric packing gives bounded overlap. Maximality supplies a point zg ¢ O, at distance at
most C,¢(Q) from Q. Enlarging 3Q) to contain zg gives ng f < Cpra|Q|. Any averaging cube
containing x € ) with side at least £(Q)) can likewise be enlarged to contain zg, so its average
is at most Aga for a fixed Ag > 1. For A > Ag, the level Mf > Aa on @ must therefore be
witnessed inside 3Q). The maximal weak (1, 1) inequality gives |04, N Q] < Cp|Q|/A. Apply

(11.1) and sum to obtain
/ w < Now(Cg/A)/ w.
OAa Oq

Choose A > Ay so this coefficient is at most 1/2, and put 6 = log2/log A. Iteration and
w < M f almost everywhere on U give

/ w(z)dz < 2M(R/ag) ™" (R > ap).
{z€eU:w(z)>R}

Weighted layer cake yields, for 0 < s < 0,

2s
s < (1 Mag.
/Uw _(+0—s> ag
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For U = int Qp, V = int(2Qy), take ag = CrLw(2Q0)/|Qo|, without replacing it by one. This is
exactly the homogeneous assertion. Only strictly interior Whitney doubles are tested. O

Corollary 11.3 (Fixed Hormander control-metric version). On a fixed compact neighborhood
of arbitrary smooth bracket-generating fields, replace cubes by sufficiently small control balls
and 2Q by 7B for a firted T > 1. If the corresponding local modulus holds whenever that
testing dilate is admissible and compactly contained in the region, then the same local positive
power gain holds. For sufficiently small By with a fized outer dilate KBy, £ > 1, it takes the
homogeneous weak reverse Hélder form with outer average on kBgy. Constants depend on the
fized local control geometry, T, k,w.

Proof. Extend the fields to a compact bracket-generating ambient manifold, retaining them
near the chosen region. The fixed control metric is proper, and Lebesgue control-ball volumes
and the metric are locally doubling. Small balls in the retained neighborhood use the original
geometry. For f = wly, a positive control-distance buffer and the positive minimum volume
of a fixed small ball give a finite high-level threshold placing O, = { M f > a} compactly inside
V. The maximal weak-type bound makes |O,| smaller than the minimum volume of a ball at
the largest admissible Whitney scale; hence no Whitney radius exceeds that scale.

For z € O, put §(z) = d(z,O5) and take balls b, = B(z,0(x)/L) with L > 1007. Select
disjoint b; whose fivefold dilates B; cover O,. Then 7B; € O, and these dilates have bounded
overlap: the one-Lipschitz function J makes intersecting dilates have comparable radii, and
geometric doubling plus disjointness bounds their multiplicity. A point of Of is within a fixed
multiple of each radius. Enlarging balls to include that point and using volume doubling gives
the same large-witness bound as in the cube proof. The weak-type maximal estimate then
gives |Oaq N Bj|/|Bj| < C/A. Sum the assumed modulus and use bounded overlap to obtain
weighted level decay, and then the same layer-cake bound.

For U = By, V = KBy, every ball meeting By and the complement of ' By, & = (1 + k)/2,
has radius at least a fixed multiple of that of By. A fixed dilation contains By, so volume
doubling bounds its volume below by ¢|By|. Its wlpg, average is at most Cw(kBy)/|Bp|. This
is the homogeneous threshold in the preceding proof. Sufficient smallness of By ensures every
Whitney testing dilate is within the allowed local scale. No weight-doubling estimate has
entered. O

Remark 11.4. The stationary equation has not been shown here to imply (11.1) with uniform
constants in arbitrary smooth geometry. The theorem proves the self-improvement after that
quantitative premise; qualitative absolute continuity from Theorem 8.2 alone does not supply
it.

12 Stationary estimates for general fields and determinant de-
generacy

This section uses Euclidean convexity to obtain estimates that apply to arbitrary fixed smooth
fields. No Lie group structure is required. The determinant appearing below is the determinant
of the original diffusion matrix, not a determinant formed from commutators. The resulting
statements include uniformly elliptic systems, every one-dimensional bracket-generating sys-
tem, every Grushin order, and a finite-type determinant class. All the stationary estimates in
this section retain the original constant coordinate viscosity uniformly for 0 < e < 1.
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12.1 Setting and scalar testing

Let 2 C R™ be open, and let X; = ;- V, 1 < i < m, have fixed smooth real coefficients. Write
o= (o1,...,0m) and
S=o00", d=detS>0. (12.1)

For a symmetric Borel matrix A = (a;;), put

1 m
Dy = 3 ‘Zl a;j (Xi X + X; X))o +eAp.
1,j=

An admissible stationary measure in this section is a nonnegative finite Borel measure p such
that p(Q2) <1, A\, < A < A, p-almost everywhere, and

/ Dodp = / wdp  for every ¢ € C°(9), w>0, wu) <oo. (12.2)
Q Q

Here 0 < A < A < oo are fixed and € € [0,1]. When a density is assumed, we explicitly write
dp = pdx, with p > 0 and prda; < 1. No bracket hypothesis is imposed until a statement
specifically asks for it. Constants denoted by Ck depend only on K &€ €, €, the fixed fields,
A, and A; additional dependence is stated when needed. They never depend on A, p, i, or €.

After changing A on a p-null Borel set, we may arrange the displayed matrix inequalities
everywhere. Symmetry gives the exact expansion

Dy =DB:D% +b-Vo, B=cAc" +¢l,, b= Z a;j(Doj)o;. (12.3)
0,3
Thus B > AS, and B and b are bounded on each fixed compact subset by the allowed data.

The vector b is already part of the specified symmetrized operator. No independent drift has
been added. For scalar functions set

Tp(f,9) =VfTBVg,  Tp(f)=Ts(ff)
The ordinary product and chain rules give
D(fg) = fDg+gDf +2T's(f,9),  D(hof)=h(f)Df +h"(f)Ts(f). (12.4)

Lemma 12.1 (Local sink and scalar occupation estimates). Let p satisfy (12.2). For every
compact K € (),
u(K) < C. (12.5)

If f is smooth on a neighborhood of K, then for every Borel set E C R,
J 16 @) YK @ doe) < Coc B (126
i=1

The constant also depends on f and its derivatives on one fized compact neighborhood of K.
In particular, if ¥, | Xif|?> > co > 0 on K, then

p(K N {If] < 5}) < Cipeps (5> 0). (12.7)

These assertions do not assume absolute continuity.
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Proof. Choose 0 < x <1, x € C°(Q), equal to one near K. Equation (12.2) and (12.3) imply

w(K) < /Xdu= /Dxdpé | Dx|[Lop(2) < Ck.

For the scalar estimate take the support of y inside the neighborhood where f is defined. Let
g € C°(R) be nonnegative, and set M = [ g. Choose h" = g by first taking h/(s) = [°__ g(t) dt
and then fixing the value of h at one point of the bounded range of f on supp x. Thus |W/| < M
and |h| < CyM on that range. With R = CyM sufficiently large, ¢ = x(R — h(f)) is a
nonnegative smooth compactly supported test. Its equation reads

0< / odys = / [(R — h())Dx — XK' (f)Df — 20 ()T5(x. )
—xg9(f)T(f)] dp.

All terms except the last have absolute integral at most C'M, using the mass bound and fixed
derivatives on the cutoff support. Since I'p(f) > A >, |X;f|?, this proves

2
/K o) SIS < Cics /R "

The measure on the left, pushed forward by f, is a finite Borel measure on R. The inequality
against nonnegative smooth tests implies domination by Ck ¢ times Lebesgue measure: first
approximate nonnegative compactly supported continuous functions, then use regularity of
finite Borel measures. This is (12.6) for every Borel E. Taking F = (—s,s) and using the
assumed lower bound proves (12.7). O

12.2 Convex tests and a determinant lemma

For a finite convex function v on R™, denote its Alexandrov Hessian by H,. We use the classical
Alexandrov differentiability theorem in the following precise form: for almost every z there are
a vector Vu(z) and a positive semidefinite matrix H, (x) such that

u(z + h) = u(x) + Vu(z) - h+ 3hT Hy(z)h + o(|h[?).

The distributional Hessian is a positive semidefinite matrix-valued Radon measure and it-
s absolutely continuous density is H,. The convex case of the theorem and the relevant
differentiation-of-measures facts are recalled in [1]. In particular, if us is ordinary convolu-
tion with a nonnegative smooth approximate identity, then D?us — H, almost everywhere.
The latter follows by differentiating the absolutely continuous and singular parts of the Hessian
measure; the singular part has zero Lebesgue density almost everywhere. We use this standard
differentiability input, but do not use a regularity theorem for optimal transport.

Lemma 12.2 (Stationary convex-test estimate). Assume (12.2) with dp = pdx. For every
globally conver function u : R™ — R with Lipschitz constant at most one,

/ p tr(SHy) dr < Ck. (12.8)
K

Proof. First suppose that v is smooth. Subtract its value at one fixed point and choose R so
large that R — u > 0 on supp x, where x is the preceding cutoff. The Lipschitz bound makes
R uniform in u. Testing with x(R — u) gives

0< /[(R—U)DX — xDu — QFB(X,U)}pdx.
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The value of u and its first derivatives are uniformly bounded on the cutoff support, so (12.3)
yields [xp(B : D?u) < Ck. Convexity and B > \S imply (12.8). For general convex one-
Lipschitz u, its Euclidean mollifications remain convex and one-Lipschitz. Normalize their
values at the same fixed point and apply the smooth result. The preceding almost-everywhere
Hessian convergence also holds p dx-almost everywhere. All the integrands are nonnegative,
so Fatou’s lemma proves the assertion. This last passage is where the density hypothesis is
used. O

Lemma 12.3 (Convex transport determinant identity). Let ¢ > 0 be a compactly supported
probability density on R™, and let v, = |B1(0)|. There is a finite globally convexr one-Lipschitz
function u such that

det Hy(x) = vpq(x)  for almost every x € R™. (12.9)
No smoothness, strict positivity, or entropy hypothesis on q is required.

Proof. Let F be a compact set supporting g. Among probability couplings of ¢(x)dz and
v, 11, (y) dy, choose one maximizing J x-y. Such a coupling exists by weak compactness on
F x By and continuity of the cost. Write its support as a relation C of pairs (y, z).

For any finite cycle (y;,z;) € C, with yr4+1 = yo, optimality implies

E

> xy- (Y —yy) <0 (12.10)
=0

Indeed, if a strict reverse inequality held, it would persist in small product neighborhoods
of these pairs. Remove equal sufficiently small positive masses of the coupling from those
neighborhoods, taking their sum no larger than the original coupling. Replace each removed
piece by the product of its £ marginal and the next piece’s y marginal, divided by their common
mass. Both marginals are preserved and the cost strictly increases, a contradiction.

Fix (yo, o) € C. Define

k—1

v(y) =sup Y - (Y1 —yy) F ok (y—uk) 1k >0, (y5,5) €C o,
=0

where every chain starts at the fixed pair. Closing the chain at yy and using (12.10) shows
that its value there is at most zero. The length-zero chain attains zero. All its affine slopes
lie in F', so, with Rp = sup,cp |z|, this supremum is finite, convex, and globally Rp-Lipschitz.
Appending any (7, Z) € C to chains evaluated at y gives

v(y) = 0(§) +7- (y— 7). hence 7€ Du(p).

Convex functions are differentiable almost everywhere, in particular by the Alexandrov theorem
recalled above. The y marginal is absolutely continuous, so the coupling is concentrated on
x = Vu(y). Consequently

(V) g (v, 1, dy) = qdz. (12.11)

Put
u(z) = sup {z -y —v(y)}.
yEB1

This is finite, convex, and one-Lipschitz; all its subgradients belong to B. We spell out the
elementary duality needed here. For y € By, existence of a supporting hyperplane to the finite
convex function v at y implies

u*(y) = Sgp{x -y —u(@)} = v(y).
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The inequality u*(y) < v(y) follows directly from the definition of u, and a vector in duv(y)
gives the reverse inequality. The definition of a subgradient now gives

y€ou(r) < ulz)+u*(y)=z-y < x € dv(y), y € By.

For the last implication, maximality at an interior point of the ball first gives the supporting
inequality locally; convexity extends it to all of R™.

Except on the null set of nondifferentiability of v and the sphere 0Bi, this equivalence
identifies the subgradient image of any Borel set E with {y € B; : Vu(y) € E}. Thus

|Ou(E)| = vn/Eq(a:) dz. (12.12)

This also proves measurability of each subgradient image in the completed Lebesgue sigma
algebra: it differs from the measurable set {y € By : Vu(y) € E} by a subset of the fixed null
set consisting of the nondifferentiability points of v and the sphere.

It remains to identify the density in (12.12), without assuming that the transport map is
smooth. At a point x of Alexandrov twice differentiability and of Lebesgue differentiation for
q, write H = H,(z) and set

up(z) =172 [u(z + r2) — u(z) — rVu(z) - 2].
Then u, — 2" Hz/2 uniformly on every fixed ball. We claim
|Ouy(B1)| — vy det H. (12.13)

To prove the upper bound, let e be a unit vector and compare the subgradient inequality at
z € By with values at z 4+ te € Bs. If the uniform error on Bs is 1, — 0, each subgradient
€ € Juy(z) satisfies |€ — Hz| < C(t+n,/t), with a constant depending on H,n. Choosing ¢ | 0
with 1, /t — 0 gives Ou,(B1) C HBy+0(1)B;. If H is singular, the enclosing sets have volume
tending to zero. If H is positive definite, fix 0 < s < 1 and y € H B;. The unique minimizer of
2THz/2 —y - z lies in By; its value is separated from all boundary values on dB; by at least
Amin(H)(1 — s)2/2. Uniform convergence therefore places a minimizer of u,(z) —y - z over By
in By, uniformly for y € H B, for small r. Hence HBs C Ou,(B1). Letting s 1 1 proves (12.13)
in the positive definite case as well.
Subgradient scaling and (12.12) identify the left side as

|Ou, (B1)| = r " |0u(By(2))| = r”vn/ ( )q — viq(m).
By (x

Comparing with (12.13) proves det H, = v,q almost everywhere. O

12.3 Weighted integrability and elliptic consequences

Theorem 12.4 (Weighted stationary estimates for arbitrary smooth fields). Assume (12.2)
with dp = pdx and define d by (12.1). No bracket-generating assumption is needed. If n > 2,
then

/ /=D (=Y gy < e (12.14)
K
For everyn > 1, if d > 0 for pdz-almost every point of K, then
/ plog(1+ p)dz < C’K+/ plog, (1/d) dx, log, s = max(0,log s). (12.15)
K K

The right side may be infinite; whenever its determinant penalty is uniformly bounded, this is
the desired uniform entropy estimate.
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Proof. For (12.14) set h = p™/("=Dd"/"=D1; hy = min(h, N)1g, and My = [hy. When
My > 0, apply Lemma 12.3 to gy = hy/My. For positive semidefinite matrices S, H,

tr(SH) = tr(SY2HS'Y?) > n(det S det H)'/™.

The inequality remains valid if a determinant vanishes. Together with Lemma 12.2, this yields

Ckg > m},ll/"MNl/n/ pdl/"h%n dx.
K

On K, pd"/™ = h("=1D/" 5o the integral on the right is at least [ hn = My. Hence M](\;Lfl)/n <
Ck. The zero-mass cases require no estimate, and monotone convergence proves (12.14). This
normalization used only bounded truncations, not the sought integrability.

For (12.15), let M = [, p. If M = 0 the claim is immediate. Otherwise 0 < M < 1; apply
Lemma 12.3 to ¢ = plx /M. At pdz-almost every point of K with p > 0, the assumed positivity
of d and the determinant identity make both S and H, positive definite. For C' = S'/2H,,S'/2
use logdet C' < tr C' — n to obtain

logp = log M — logv,, + logdet H,,
< tr(SHy) + log, (1/d) — n — logvy,.

Enlarge the fixed additive constant to be nonnegative; this bounds log, p by the resulting
nonnegative right side. Multiply by p, integrate, and apply Lemma 12.2 and log(1l + p) <
log 2 4 log, p. All inequalities are pointwise or use nonnegative integrals, so finite entropy has
not been assumed. O

Corollary 12.5 (Every locally uniformly elliptic density setting). In the density setting of
Theorem 12.4, suppose n > 2 and d > dy >0 on K. Then

/ pV (=1 g < Cr.do / plog(1 + p)dx < Ck q,-
% K

In particular these conclusions hold on every compact set when the original fields themselves
span R™ at every point. These statements remain uniform as e | 0.

Proof. Remove the determinant weight in (12.14) using its positive lower bound; alternatively
use (12.15) for the entropy conclusion. If the original fields span everywhere, S is positive
definite everywhere and continuity supplies the required compact lower bound. O

Theorem 12.6 (The complete one-dimensional stationary measure case). Let Q@ C R be open,
let X; = bi(x)0y be smooth real fields whose Lie brackets span R at every point, and let p satisfy
(12.2). Then dp = pdx withp € L*(2), p>0, [op <1, and

||pHLoo(K) < Ck, /Kplog(l +p)dr <Cg (K €9Q).

All coefficients, sinks, and viscosities allowed in (12.2) are included.

Proof. If all b; vanished at a point, every iterated bracket would vanish there as well. Indeed
[fOr,902] = (f¢' — gf")O, and induction applies whenever both input coefficients vanish. The
bracket hypothesis therefore implies S = ). bg > 0 everywhere. Let cx = ming S > 0.
Applying (12.6) to f(z) = x gives, for every Borel E C R,

CKp(KﬂE) < CK’E‘

Thus p|k is dominated by a fixed multiple of Lebesgue measure. A countable exhaustion of 2
gives dp = pdx globally, and the displayed domination gives the local essential bound. Finally

Jic plog(1+p) <log(1+ |[pllpee(r)) [x P O
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12.4 Grushin fields and finite determinant type

Theorem 12.7 (Every Grushin order, with arbitrary cross coefficients). Let Q C R? be open
and fix an integer k > 1. Set
X1 = 83;, XQ = xkay.

Assume (12.2) with dp = pdzx, an arbitrary symmetric Borel 2 X 2 matriz A, and all the mass,
ellipticity, sink, and viscosity hypotheses stated there. For every compact K € €2,

/ PPl dedy < Ck, (12.16)
K

/ pdzdy < CrR™YEHD (R >1), (12.17)

Kn{p>R}
0 da dy < < -— 12.1
/KP rdy < Ckp <0< <2k+1>’ (12.18)
/ plog(1+ p) dzdy < Ck. (12.19)
K

No diagonal assumption on A, and no smallness of A/X, is made. In particular all these
constants are uniform in € € [0,1]. The tail estimate does not assert strong integrability at the
excluded endpoint in (12.18).

Proof. These fields are bracket generating: k commutators with d, turn xkﬁy into k!0,. Their
original covariance and determinant are S = diag(1,2%*) and d = x?*. Since Xjz = 1,
Lemma 12.1 gives

/ pdxdy < Cks. (12.20)
Kn{|z|<s}

Theorem 12.4 gives (12.16). On {p > R, |z| > s}, p < R™'s™%p?|z|?*, and hence
/ p < CKS-i-CKR*lS*Qk.
Kn{p>R}
Choose s = R~/ (k+1) to prove (12.17). The pointwise inequality
o0
pe <1+ 9/ Re_ll{p>R} dR
1

and Tonelli’s theorem then yield (12.18) precisely in the displayed strict range. Any one fixed
exponent in that range implies (12.19), using log(1 + s) < s/6 for s > 0, 0 < # < 1. One can
also see the logarithmic bound directly from (12.20):

[ pogesian= [ [ pdt < Cic.
K 0 JEN{jz|<e—t)

The determinant penalty in (12.15) is exactly 2k times this integral. This proof has used no
derivative of A. O

Proposition 12.8 (A transverse determinant lower bound). Let n > 2 and assume the density
setting of Theorem 12.4. Suppose that a smooth function f defined near K and fized constants
co,c1 > 0, v > 0 satisfy

> IXif? > a, d=cilf|” on K.
i

Then
/ pdx < CxR™Y147) (R >1),
Kn{p>R}
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and [ p'0dx < Cr g for every 0 < 0 < 1/(n—1+7). In particular entropy is bounded. The
constants may also depend on f,cg,c1,7y.

Proof. The scalar occupation estimate gives |’ Kn{|f|<s} P < C's. On the complementary portion

of {p > R}, write
p< R—l/(n—l)clfl/(nfl)S—'y/(n—l)pn/(n—l)dl/(n—l)‘

Combining with (12.14) and choosing s = R~/("=1+7) gives the asserted tail bound. The same
layer-cake calculation used in Theorem 12.7 proves the strong powers and entropy. 0

For a word w = (i1, ...,i7) set Xy, = X;, --- Xj,; the empty word is the identity. The next
condition concerns horizontal derivatives of the original determinant d.

Theorem 12.9 (Finite horizontal type of the determinant). Assume (12.2) with dp = pdz.
Let K € Q and suppose that, for a fixed integer r > 1 and ¢ > 0,

0g|la|)i | Xwd(z)| > ¢ for every x € K. (12.21)
Then, with o = (2" — 1)~ 1,
/ pdz < C8* (0<6<1). (12.22)
KN{d<6}

Consequently d > 0 pdx-almost everywhere on K and

/ plog, (1/d)dx —I—/ plog(1+p)dx < C.
K K
If n > 2, there are in addition the bounds

/ pdz < CR™V0=2) (R > 1),
Kntp>R) (12.23)

40 4s < C 0<f< —— .
/Kp r= << <n+2r—2

Constants may depend additionally on r,c; all previous uniformity in A, p, u, € is retained.

Proof. 1t suffices initially to consider 0 < § < min(1,¢/2). Define

2r=f—1

C
P oT—— hy = =% 1</ < ho = 0.
or _ 1 ° 0 9 ) SO 0

¢ =
For x € K N{d < d}, condition (12.21) guarantees a positive-length word of absolute value at
least c. Because hy < ¢/2, there is a first length ¢ at which some word exceeds its threshold.
Let Ey be the set where this first length is £. If the exceeding word is X; X, d with |v| =/¢ — 1,
then | X,d| < hy—y on Ey; for £ = 1 this means d < § = hg. Applying (12.6) to the fixed smooth
function f = X,d and the scalar interval [—hy_1, hy—1] yields

/ pdx < Chy_1h; 2.

Eeﬁ{|X¢Xud‘>h[}

Only finitely many words of length at most r occur; all their scalar-occupation constants are
controlled by the stated data. For ¢ = 1 the exponent of § is 1 — 2¢; = «, and for £ > 2 it
is go—1 — 2¢y = a. Summing over the finitely many first crossings proves (12.22) for small 4.
Enlarging the constant and using [p <1 covers the remaining ¢ < 1.
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Letting § | 0 shows flm{dzo}p = 0. The layer-cake identity and (12.22) give

/plog+(1/d)dx—/ / pda:dtSC/ et dt < o0.
K 0 Kn{d<e~t} 0

The entropy assertion now follows from (12.15).
For the additional powers suppose n > 2. Split the mass of KN{p > R} at the determinant
level §. On its part where d > 0, (12.14) gives

/ p < 089 4 ORV/n=Dg=1/(n=1)
Kn{p>R}

Choose § = R~Y/(+a(n=1))  Both terms are bounded by C R~*/(1+a(n=1). the exponent equals
1/(n 42" —2). Layer cake gives exactly the strict strong-power range in (12.23). O

Remark 12.10 (Scope of the determinant method). Condition (12.21) is an additional geometric
assumption, not a consequence of bracket generation. For the horizontal fields of a nonabelian
Carnot group whose first layer has dimension less than the manifold, S is everywhere rank
deficient and d = 0. In particular this happens on every standard Heisenberg group and on
every genuinely subelliptic two-step Carnot group. Their determinants do not satisfy (12.21);
the weighted theorem supplies no entropy conclusion there by itself. Those groups require the
separate hypoelliptic arguments developed elsewhere in this manuscript.

13 Heat smoothing and central coefficient energy on Heisen-
berg groups

This section concerns the fixed sub-Laplacian on H¢ in the normalization of Corollary 2.2. No

stationary equation is assumed in the smoothing theorems. In particular these results apply to

an arbitrary nonnegative integrable input density; by themselves they do not supply an entropy
bound for that input.

Write w = ( y), Z = 0., L =9 (X?+Y?), and P.f = f*h,. Convolution is

(f*g)(z) = [ f(y)g(y ~12) dy. Thus the entropy dissipation of P; uses the left horizontal fields.

13.1 A central logarithmic derivative of the heat kernel

Lemma 13.1. For every s > 0 and every x € H¢,
|Zhs(x)| < msLhy(x).

For each integer k > 1 there is Cyq . such that |Zkh3| < C’d7ks_khs. Moreover

d+1
/hs‘vH loghs’2 = i
Proof. The partial Fourier transform in z, with transform f = e % f(2) dz, is
h (w, &) = (4ms) ™4 % dex —M s& coth(s§) (13.1)
A sinh(s¢) P ' '

Here the quotients are continued at zero. To verify the formula, the angular first-order part
of the magnetic operator annihilates a radial function of w. The transformed equation is
consequently O,H = AyH — £2w|?H/4. Substitute the Gaussian ansatz a(s)e ?®)w*: the
equations b’ = £2/4 — 4b? and a’/a = —4db, with the Euclidean short-time normalization, give
(13.1). Its horizontal marginal is gs(w) = (4ms)~delwl*/(4s),
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Let a = |w|?/(4s). The conditional characteristic function of z/s given w is

ba(u) = < v )de—a(ucothu_l)_

sinh u

The density £(v) = T sech?(7v/2) has characteristic function u/sinhu, variance 1/3, and |¢| <
wfl. These one-dimensional identities follow by integrating the hyperbolic secant squared, or
by a rectangular contour with imaginary height 2i. The partial fraction expansion

2

o0
u
wcothu —1 =2 S
; u? + w2n?

follows by differentiating the product for sinhu/u. For b > 0, b*/(b? + u?) is the characteristic
function of the centered Laplace density (b/2)e~t1*l. Thus exp[—2au?/(u? + b?)] is a centered
compound Poisson characteristic function, of variance 4a/b?. Taking independent variables
with b = mn, their partial sums converge in L? because Y, 4a/(mn)* = 2a/3. It follows that
¢4 is the characteristic function of

QaZE*Mm /U2dﬂa(v) :%7

where (1, is a probability measure. In particular hg(w,z) = gs(w)s 1q.(2/s) and |¢,| < 7qa.
This proves the first assertion without estimating an oscillatory integral by a positive kernel.
Each ratio £(¥) /¢ is a bounded polynomial in tanh(mv/2), proving the higher derivative assertion
in the same way.

We also record the integrability required for the Fisher identity. Since £(v) > (7 /4)e ™I,
Jensen’s inequality gives
%exp |:—7T|U| —my/(d—-1+ 2&)/3} < qq(v) < %
Consequently |log hs(w, 2)] < C(1 + |w|? + |z|) on every compact positive-time interval. For-
mula (13.1), differentiated and integrated by parts in £, shows that the heat kernel and its
fixed space and time derivatives are Schwartz functions on such intervals. Indeed ucothu > 1,
the quotients are smooth at zero, and the hyperbolic factors decay exponentially at large |ul;
every fixed number of derivatives is bounded by an integrable exponential times a polynomial.
These bounds also justify weighted differentiation of the Fourier inversion formula. It follows
that the entropy of hy is finite and differentiable. Testing Lhs with a compactly supported
cutoff times log h, and then letting the cutoff tend to one, gives

d |ths|2
— | hgloghg = — | ————.
ds/ o8 / s

There is no prior Fisher integrability assumption in this step: the left side and the boundary
terms are integrable by the preceding polynomial logarithmic bound and Schwartz estimates,
and the nonnegative interior term then has a finite limit. Finally h(z) = s~ @ Dby (5 _10),
so that [ hgloghs = [hiloghi — (d+ 1)logs. Differentiating proves the identity. O

Theorem 13.2 (A central coefficient square function). Let p > 0 belong to L*(HY), with mass
M, and let A be any bounded measurable matriz field on {p > 0}. Put

ps = Psp, Qs:Ps(pA)v Qs :Qs/ps-
If M = 0 interpret all the integrals below as zero. For every S > 0,

S
/ s/pS]ZaSﬁ;dmds < 47%log 2 ||A”%°°(p,dx);FM'
0

In particular for a symmetric 2d x 2d field with A\l < A < Al pdzx-almost everywhere, the right
side is at most 472 1log2 (2dA%)M . No initial entropy or derivative of A is required.
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Proof. Assume M > 0; the positive heat kernel gives ps > 0. The perspective V(s) = [ ps|as|%
is nonincreasing by the semigroup property and conditional Jensen, and 0 < V (s) < || A]|2, M.
Set

@) = [ Bty 2)pal0)lasyo(w) - ou(a) - do
Expanding the square and using preservation of mass gives [ds = V(s/2) — V/(s). Differenti-
ating the quotient in the central direction and subtracting its conditional mean gives
1

ps(z) / (Zhasa) (y™ " 0)psja(y)asa(y) — as(z)] dy.

Lemma 13.1 and Cauchy—Schwarz imply ps|Zas|% < 4n?s~2ds. For 0 < § < S,

SV(s/2) = V(s) , _ [° V(u) * V(w
/5 sds/ du_/s ——=du < (log2)sup V.

52 U /2 U

Zas(x) =

Monotone convergence finishes the proof. O

13.2 An enhanced Fisher estimate on H'

Theorem 13.3. Let p > 0 be integrable on H', of mass M > 0. For s > 0 put ps = Pp,
us = log ps, and

16) = [ p(Xu + ()’ 16) = [ pu(zu)?
H(s) = / b S UV, R(s) = / pel(X Zus)? + (Y Zuy)?).
UVe{X,Y}

Let F(s) = sI(s) + s%J(s)/4. Then

I(s) < % J(s) < ”ziw F(s) < (2+ 72 /4) M.
For all0 <9 < S < o0,
/ ’ (sH(s) + 52R(s)> ds <17 / " I(s)ds + F(5)— F(S) (13.2)
5 4 - s

The right side is finite. Where the differentiated identities below are justified, they read

J = —2R, I':—2H—4/p5(YuSXZuS—XusYZus), F' <171 — sH — s*R/4.
Proof. Differentiating the heat convolution and applying conditional Jensen gives I(s) <
MI(hs) = 2M/s. The central kernel bound gives J(s) < 72M/s%. For smooth positive

data for which integrations by parts are justified, u, = Lus + |Vyus|?. The identities
[L,X]=-2YZ,[L,Y]=2XZ, and [L, Z] = 0 give

J' = —2R, I'=—-2H 4K, K= /pS(YusXZus — XugY Zuy).

For clarity, the general differentiated horizontal Fisher identity is

I = —2/]95 Z(UVus)QJrz(Vus)[L,V]us ;
1%

UV
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substitution yields the displayed formula. Also (XYus — Y Xus)? = (Zus)? implies J < 2H.
The cross term satisfies
4s|K| < 4sVIR < 161 + 1s*R.

Thus
F'=1-2sH —4sK + $sJ — $s?R <171 — sH — 1s*R.

Integration proves (13.2) in this regularity class.

Here is a justification for an arbitrary L' input, which may have infinite entropy. On a
fixed interval [, S], replace ps by 7s = ps + €, € > 0, in every differentiated expression. It still
solves 0575 = Lrs. All fixed left-invariant spatial derivatives of positive order, and the required
heat-time derivatives, lie in L? N L, by convolution with the corresponding Schwartz heat-
kernel derivatives. Consequently the derivative expressions for r, are integrable, and compactly
supported cutoffs justify the identities above. Only derivative expressions occur: no integral
of the constant e is used. The Fisher integrals with ry increase to I(s),J(s) as € | 0, and
are bounded by the already proved kernel estimates. Their endpoint terms therefore converge.
Fatou’s lemma for the nonnegative Hessian terms and monotone convergence for the Fisher
terms prove (13.2). This argument asserts the integrated inequality for arbitrary L' input
without presupposing pointwise differentiability of its energy. O

Proposition 13.4 (Quartic horizontal score). Let p > 0 be smooth and integrable on H'. If
I= /pIVH logpl]* <oo, H= /p Y (UVlegp)? < oo,
UVe{X,Y}

then
/ p|Virlogpl* < (V2 +2)°H.

Consequently the quantities in Theorems 15.2 and 13.3 satisfy, for anyn >0 and 0 < § < S,

/653/175 ZZJ:(Zas,ij)(UiUs)(UjUs) Sn/{sssH(s)ds-q-W/gss/pslzas‘%,

where (Ul,UQ) = (X,Y)

Proof. Put ¢ = Vi logp, t = |g|?, and ¥y (t) = Nt/(N +t). Then 0 <ty < ¢y and ¢3 <
tin. The finite quantity Ey = [ ptin(t) is at most NI. Integrate the horizontal divergence
of pyn (t)q using cutoffs. The boundary term vanishes since ¥y < N and [ plq| < VMI. With
H, = (U;U;logp);; this yields

Ey=— /p{dw(t) tr Hy, + 20 ()¢' Hug} < (V2 + 2)EN*H'.

The estimates also justify the integrability of the interior terms. Divide when En > 0 and
let N — oco. This proves the quartic bound without assuming the desired fourth moment in
advance. Finally apply Cauchy—Schwarz to the matrix contraction and then Young’s inequality,
using the quartic bound for almost every s. O

13.3 Exact identities for adaptive kernels

The following identities are algebraic statements for smooth data with integrable displayed
terms. They do not assert bounds for the additional parameter derivatives that appear in
them.
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Proposition 13.5 (Frozen output parameter and heat chain rule). Let h2 be the heat kernel
of the constant positive definite horizontal matriz B on a Carnot group. Let Bs(x) be a smooth
positive definite matriz field and set

pal) = / BE®) (L) (y) dy.

For a smooth compactly supported weight s, define ps(y) = [ hsBs(I)(yflx)Zs(x) dx. When the
integrals and integrations by parts are justified,

/ (W) A(y) - DY ou(y) dy = / 0(x) / p(y) {7 BB (@) (1)
+[A(y) — By(2)] : D ph* ) (y~"2) } dy da.

Here D%I 1s the symmetric horizontal Hessian and R denotes right invariant derivatives. More-
over

Dsps = / Py h ) (y ™ x) dy + (95Bs(w)) : Opps(@)] g 0)-

Independently, if ps, Qs evolve by the same fized symmetric sum-of-squares heat operator L and
as = Qs/ps, then every smooth F(s,x, B) with justified integrations satisfies

d
ds/psF(sax7aS) :/ps

In L. F the parameter B is held fixed.

1

(0s + Lz)F(s,x,as) — Z D%F (s, x,a,)[Xias, Xjas]| . (13.3)

Proof. A derivative in y of h(y~"z) is the negative of the corresponding right derivative of
h. Two derivatives give the right symmetric Hessian. The left and right constant-B sub-
Laplacians have the same action on their heat kernel, both equal to its heat-time derivative.
Adding and subtracting Bs(z) proves the first formula. The second is the ordinary chain rule in
s. For the last identity the quotient equation is a), = Las + 2 _,(X;log ps) Xjas. Differentiate
the integral, use p, = Lps, and move L from p, to the composite F(s,x,as). The resulting
two copies of FpLas, together with 2FpV i log ps - Vyas, integrate to minus twice the explicit
spatial /parameter mixed term and minus twice the parameter Hessian term. The composite
chain rule had supplied one Hessian term and twice the mixed term. The mixed terms cancel,
and the remaining Hessian has the negative sign in (13.3). O

Proposition 13.6 (A central-parameter divergence on H'). Let J = ((1) *01 ) For a symmetric
matriz C' set Do = (CJw) - 0y. For the fized heat kernel hB, or the fived Poisson kernel kB,
write kB for either family. Then

LE - LE=22Ds,  DckP = -DpkP[CJIB - BJC).

If Q is a smooth symmetric horizontal tensor and TQ = p, define QF = Q x kP and RpC =
CJB—BJC. With divergence in the three independent coordinates of a symmetric 2 X 2 matriz,

TQE — % kP = —27 divp(RpQP).

The same assertion holds for heat kernels with r replaced by s. The equalities extend distribu-
tionally whenever the convolutions exist.

Proof. Expanding X = 0, —yZ/2 and Y = 0, + xZ/2, and the right fields with the opposite
central signs, gives the first formula. Since tr(CJ) = 0, the map (w,z) ~— (e/“/w,z2) is a
volume-preserving Heisenberg automorphism. Covariance transport of the fixed kernel under
this automorphism changes B to e/ Be */C. Differentiating its kernel identity at t = 0
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gives the second formula. If B = (‘g lc’) and C' = (¥ 4), the three coordinates of RpC are
(2av — 2bu, aw — cu, 2bw — 2cv). Their divergence with respect to (a,b,c) is zero. Apply the
first two identities componentwise to the convolution defining QZ, and use this zero divergence
to put the parameter derivative in divergence form. This proves the last formula. Distributional
approximation gives the stated extension. ]

Remark 13.7. The adaptive identities retain both the change of the kernel parameter and
any failure of an output-dependent kernel to preserve mass. No entropy conclusion is drawn
by discarding those terms. In particular, ordinary componentwise heat convolution does not
commute with every horizontal derivative, even on H!.

14 Further results on Carnot groups of arbitrary step

This section separates two kinds of conclusions. The commuting-quadratic result below is a
stationary entropy theorem for a restricted coeflicient class in every Carnot step. The subse-
quent Poisson estimates are estimates for fixed, constant-coefficient reference operators; they
do not assert that substituting a measurable matrix parameter preserves an adjoint stationary
equation. Every assertion in this section is intrinsic: the coordinate Euclidean viscosity is not
included.

14.1 Conventions and fixed analytic input

A Carnot group is a connected simply connected nilpotent Lie group whose Lie algebra has a
stratification g = Vi @ --- @ Vi, with [V4, V)] = Vj41 and Vi1 = 0. Its graded dilations are
denoted by d,, and its homogeneous dimension by D = Z;:l jdimV;. We use Haar measure
dx, which is Lebesgue measure in exponential coordinates. Fix left-invariant fields X7, ..., X,
spanning V7; the list may be redundant. These fields are divergence free. For a constant
symmetric matrix B, set

Lp=)Y Bi;XX;, L=L;=)Y X}, Tp(f,9)=)Y By(Xif)(X;g)
4, ( 4,

Write I'p(f) = T's(f, f), Vuf = (Xif):, and, for a symmetric tensor distribution @, write
TQ = E” X;X;Q;j. Symmetry and divergence freeness make this the adjoint of B — Lp.
Our convolution convention is

(f+g)(x) = /G Fwgly ) dy.

Thus H, f = f«h; = 'L f for the fixed positive probability heat kernel h;. We use the following
standard fixed-operator fact: for a homogeneous control distance d, h; has two-sided Gaussian
bounds ct~P/2e—Cd(=)*/t < hy(x) < C’t_D/2e_Cd(x)2/t; a fixed word of homogeneous derivatives
of total degree ¢ has upper bound th*(D +4)/2¢=cqd(2)?/t The corresponding source and target
derivative bounds hold for hs(y~'z). Positivity, inverse symmetry, unit mass, and homogeneous
scaling are included in this fact. These are facts about one smooth reference operator, as in
[2, Theorems 2.4 and 3.4]. Redundancy causes no problem: writing the fields in a horizontal
basis makes L a fixed positive-definite quadratic form, which a fixed linear change of basis
reduces to a sum of squares. In horizontal dimension one the ordinary Gaussian proves the
same statements. All remaining estimates below are proved from this fixed input.

14.2 Exact convolution regularization and its limitation

Proposition 14.1 (Cone-preserving regularization and scaling in every step). Let o be a
nonnegative finite measure and (Q a symmetric matriz measure on an open set 2 C G, with

49



Al < Q< Aol and TQ =p >0 in Q. Let n € C°(G) be nonnegative with integral one and
ne(x) = T*Dn(él/rx). On every fized U € Q, for all sufficiently small r,

T *Q)=nxp,  Anrxo)l <mpxQ < A(nyx0)L. (14.1)

Here the equation is local, so only values inside Q) are sampled. For g € G, r,M > 0, put
F(z) = 01,.(97 ). Then

o =M 1'Fo, Q=M'FQ, u=r’M'Fu
satisfy the same cone inequalities and TQ' = ' on F(Q).

Proof. A left field differentiates the second factor in convolution, hence X;(n, * f) = n, x (X, f).
Repeating this identity and using duality proves the equation for distributions. Integrating
the matrix cone against the positive kernel proves the inequalities. In the local assertion, if x
ranges over a compact set, y 'z € Q for all y € suppn, and small r. Translation invariance
and homogeneity give X;(p o F) = r~1(X;p) o F; applying this twice in the weak equation
proves the scaling assertion. The convolution is smooth, and on a bounded interior domain
one can replace its density and stress by p, + ¢ and Q, + ¢dI, with ¢ € [\, A], to obtain a
smooth everywhere positive ratio without changing the source. Dividing all three quantities by
14 6|U]| preserves a unit mass bound if desired. Consequently a uniform local entropy theorem
for these smooth triples would pass to density data by Fatou, and to measure data by uniform
integrability. This last sentence is a conditional reduction, not an entropy bound. O

Proposition 14.2 (The left and right horizontal forms are different). On a nonabelian Carnot
group there is no universal pointwise inequality > . | XEf12 < C Y. | XEf|? for smooth f. More-
over the extra terms relating the two frames have horizontal scaling degree one, so dilations do
not make this discrepancy lower order.

Proof. Left trivialization gives X7 (z) = (Lz)s Ad,-1¢;. In a homogeneous left frame Yy, of
degree k this reads

Xz'R :XiL+ Z Cik,a () Yia, Cijk,a(0rT) :Tkilci,k,a(ﬂf)‘
k>2,a

At scale r the product of such a coefficient with a degree-k derivative has size r*=1r=F = =1,

Since the group is nonabelian, choose v,w € Vi with [v,w] # 0. At z = exp(tv), t # 0
sufficiently small, Ad,-1 w has a nonzero component outside V;. A covector annihilating V;
but not this vector is the differential of a smooth function at x and contradicts the proposed
pointwise inequality. ]

For clarity, f*h; dissipates left-horizontal entropy, whereas h; * f dissipates right-horizontal
entropy and commutes with all left fields. If 74 and a tensor J; evolve by the latter heat
flow, the coefficient perspective identity involves [ >, [X£(Q:/r)>. A logarithmic test of
the convolved stationary equation involves XiL . Proposition 14.2 explains why exact scalar
convolution alone is not a proof of entropy.

14.3 A stationary theorem for commuting horizontal quadratics

Theorem 14.3 (Commuting coefficients, arbitrary Carnot step). Let G and X; be as above,
and let V be a fized linear subspace of real symmetric m x m matrices such that

IeV, [Lp,L] =0 for every B€ V. (14.2)
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Let Q C G be open, p € L' (Q) be nonnegative with [op < 1, and let A be Borel with A(z) € V
and M < A(x) < AI for pdx-almost every x. Suppose T (Ap) = u in Q, where p is a finite
nonnegative measure. Then for every K € §Q,

/ plog(l1+p)de < C(G, X1,..., Xm, K,Q,\A).
K

No derivative bound on A or initial entropy is assumed. The statement has ¢ = 0. A fized
positive-definite reference matrixz can replace I, after a fived change of the horizontal generators.

Proof. Formal commutation implies LpH; = H;Lp. Indeed, for smooth compact data both
sides solve the same L? heat equation with the same initial value; the fixed Gaussian derivative
bounds give the required integrability, and the energy identity gives uniqueness. Duality then
extends the identity to compact distributions. Expanding a V-valued tensor in a constant basis
therefore gives
T(HQ) = HiTQ. (14.3)

Individual X; need not commute with H;.

Choose 0 < x,¢ < 1 in C°(Q) such that ( = 1 near K and y = 1 on a neighborhood of
supp (. Set go = xp, Qo = xAp and extend them by zero. The product rule gives

TQo=xp+Y XiFi+Go,  F=2) (X;x)Ayp, Go=—Y (XiX;x)Ayp. (14.4)
i J

/L‘?j

The L' norms of F, Gy are bounded and their supports are separated from supp ¢. If needed,
a fixed nonnegative cutoff 6 equal to one near supp x gives u(supp x) < (Ap, D%0) < C. Here
and below D?{ denotes the symmetrized horizontal Hessian.

For 0 <t <1 define

¢ = Hiqo, Ri=1+HQo, m=1+q, a=Rfre, [fr=Ilogr.

Then Aol < a; < Apl, with A\g = min(1, ) and Ag = max(1,A). By (14.3),

TRy =He(xp) + 96, gt = Ht(ZXiFi + Go)-

The source-derivative Gaussian bounds and separation of supports give

sup HgtHL‘X’(suppC) < C.
0<t<L1

Also ||gilleo < Ct7P/2 and [ ¢ < 1.
Put Sy = Ry — rl = H¢(Qo — qol). The scalar denominator and every component of Sy
solve the same heat equation. The quotient chain rule and integration by parts give

d [ 152
4 [ 15 _ —2/ ey | Xia} (14.5)
G

dtG Tt

Positivity of the heat kernel and the perspective form of Jensen’s inequality bound the integral
on the left by [|Qo—qol|%/(1+qo) < C. Integrating from a positive lower time and decreasing

it to zero yields
1
/ /rtZyXiatFF <C. (14.6)

The perspective is finite because its numerator subtracts the constant baseline. All positive-
time integrations by parts follow by spatial exhaustion from Gaussian decay of the smoothed
compact data.
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Test the equation for R; with ¢2f; > 0. Its right side is at least —C fsupp< ft > —C. One

integration by parts on its left side gives the negative principal term — [ ¢ 2rilasNV u e, VT,
and the three error terms

—/C2TtZ(Xiat,ij)Xjfta
1,7
—2/Cftrt<athft7vH€>7
- Q/Cfﬂ“t Z(Xiat,ij)XjC'
4.J

Young’s inequality absorbs fixed fractions of the principal term and therefore gives

/Czrt|VHft|2 < C'-I-C/ th | Xia|5 +C/ reff.
G i supp ¢

The last integral is at most C(1 + |logt|)?, by the heat supremum bound and the finite mass
on the fixed cutoff support. Thus

1
/ /C%!VH logr|* < C. (14.7)
0

Finally set F'(r) = rlogr —r + 1, r > 1. Its scalar heat identity is

& [ere = [ere) - [ v

Since F'(1 + q) < qlog(1 + q), its global integral is bounded by C(1 + |logt|). Integrating
backwards from 1 to § and using (14.7) proves supgcs<; [ C*F(1 + g5) < C. Approximate-
identity convergence and Fatou give [ F(14p) < C. The inequality plog(1+p) < F(1+p)+p
finishes the proof. O

Corollary 14.4 (Measure input for commuting quadratics). Under the group, generators,
coefficient subspace and ellipticity hypotheses of Theorem 14.3, let o be a finite nonnegative
measure on  with o(Q) < 1 and let A be Borel, with A € V and \I < A < Al for o-almost
every point. If T(Ao) = u is a finite nonnegative measure, then o = pdx and the same local
entropy estimate holds. This corollary has € = 0 and permits any Carnot step.

Proof. Apply Theorem 8.2 to the positive stress () = Ao to obtain local absolute continuity.
An exhaustion of € gives a global nonnegative density p with fQ p = o0(Q) < 1. The coeffi-
cient restrictions hold p dz-almost everywhere, and the same distributional equation becomes
T (Ap) = p. Theorem 14.3 applies directly. O

Proposition 14.5 (Explicit non-scalar commuting classes). In a step-two group with horizontal
basis X; and central basis Z, write [X;, X;] =", s Za. For a constant symmetric B,

[Lp, L] =2 ZoL(p .

Consequently [Lg,L] = 0 if and only if [B,c®] = 0 for every o. On H? this is the real
representation of the complex Hermitian d x d matrices, a real vector space of dimension d?; it
contains non-scalar positive matrices when d > 2, and is scalar when d = 1. On a direct product
of Carnot groups of arbitrary steps, matrices that are scalar on each factor’s horizontal block
also satisfy Theorem 14.3. Each allowed coefficient may depend measurably on all coordinates.
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Proof. Centrality gives [X;, X?] = 23" ¢% ZoX). Expanding [X;X;, X?] and using symme-
try of B gives the displayed formula, because sym(Bc®) = [B,c*]/2. For necessity, at the
identity the principal third-order symbol is a nonzero fixed scalar multiple of 3 7.£7[B, c¥€.
Independence of the central frequencies and symmetry of each commutator force every one to
vanish. On H¢, the single structure matrix is the standard complex structure J; commuting

real symmetric matrices are exactly (75: *ST) with ST = 8§, TT = —T, the real forms of Hermi-
tian matrices S + ¢7T'. Finally sub-Laplacians on distinct product factors commute, so scalar
linear combinations of them commute with their sum. O

14.4 Frozen Poisson kernels and matrix parameters in every step

Let K be a compact subset of the positive-definite cone in Sym,,. For B € K let kZ be the
probability convolution kernel of e ™"V ~LB, Parameter multiindices always refer to fixed linear
coordinates on Sym,,; a spatial derivative is taken with B frozen.

Theorem 14.6 (Uniform frozen-parameter kernel bounds). For every fized parameter multiin-

dex o, integer j > 0, and fized word E of left-invariant homogeneous derivatives of total degree
q, uniformly for B,C € K, r > 0, and x € G,

CUE (@) < kP (@) < CHE (o), (14.8)

(r0, Y OFERE ()] < Cogoor™ kP (2). (14.9)

The kernels are strictly positive. Every finite collection of constants is uniform on a slightly

enlarged compact positive-definite family.

Proof. For one fixed operator on a group of homogeneous dimension D, the subordination
formula is

k() = 2\7}% /0 7327y (1) dt.

The Gaussian bounds, after the change of variable u = (72 4 d(z)?)/t, give
r r r

B L ) L

(14.10)

Every r0, inserts a fixed polynomial in 72/t in the integrand, leaving the same upper estimate.
These majorants justify all finite differentiations.

To obtain parameter bounds without assuming horizontal changes preserve the relations of
G, take the free step-s Carnot group G on m generators and its fixed graded quotient map
T:G > G, carrying the generators to the given X;. For § = B/2 freeness extends the
horizontal map e; — > y Sjie;j to a graded automorphism ®p of G. If Jp is its Haar Jacobian,
the lifted kernel is exactly N B

kP (2) = T3 KL (@5 2).

All finite parameter derivatives of CI)ﬁ1 and ng are bounded on the compact matrix family.
A parameter derivative of the composition acts as a homogeneous degree-zero vector field: in
a fixed homogeneous left frame E, of degrees wyq, it is Y, pa(B, 2) E,, where p, is polynomial
homogeneous of degree w,. Iteration gives derivative words of degree ¢ multiplied by poly-
nomials of degree ¢; insertion of the fixed spatial word E changes the differential degree to
¢ + q without changing the polynomial degree. The estimate (14.10) absorbs the polynomial
by d(2)¢/(r + d(z))* < 1. Uniform distortion of the homogeneous distance by ®p proves both
desired estimates upstairs, including radial derivatives.
Let N = kerw. With quotient-normalized Haar measures,

kB (x) = /N BBy dh,  w(z) =
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This follows by pushing down the heat semigroup and then subordinating. If D and Dy =
D—D are the homogeneous dimensions, a coset’s intersection with a radius- R ball has N-volume
at most CRPN: translate a point of a nonempty intersection and use homogeneous volume on
N. The decay exponent D + 1 in (14.10) is thus fiber integrable. Uniform comparison with
the fixed upstairs kernel supplies a common integrable majorant for every finite parameter
derivative. Integrating the pointwise estimates proves (14.8) and (14.9) downstairs. Spatial
differentiation commutes with pushdown: normality of N permits conjugating the fiber, and
that conjugation preserves Haar measure because its infinitesimal Jacobian is the trace of a
nilpotent adjoint map, hence zero. This also justifies the mixed spatial estimate. Redundant
original generators merely enlarge the fixed kernel N. O

For zero input all the energies and weighted score expressions below are defined to be zero,
and every corresponding inequality is immediate. For a finite nonnegative measure o of mass
M > 0, put pf =0 * kf. Integration of the positive kernel bounds and the quotient rule give,
to every fixed finite order,

oY B
930F | < Capl 1051080F| < Ca (jal > 0, |l + rdeuf] < Ca, wf) = HE (1411)
T

In particular for every measurable a(r,z) € K, after including I in the compact parameter

family,
o ()
/Gp,{(w) log ————=dz| < CM.

(r

pi()
This finite relative expression is meaningful without separately assuming finite entropies. It is
not a chain rule for a measurable a.

Theorem 14.7 (Radial Fisher comparison and frozen-energy comparison). For u = pZ define

u2 I'p(u
150“):/ -, Iﬁ(r)z/ 50 1B 1
G u G u

Uniformly for 0 < § < R < oo, finite nonnegative input measures, and B,C in a fized compact
positive-definite family,

R R
/ rIB(r)dr < 3/ rIB(r)dr + CM, (14.12)
4 é
R
/ r(Jp — Jo)dr| < CM. (14.13)
3
In particular, if the family contains I,
R R
/ rJp(r)dr 34/ rI%(r) dr + CM. (14.14)
4 é

No entropy or moment assumption on o is required.

Proof. The subordination weight is nonnegative and its logarithmic radial derivative is 1 —
r2/(2t). Therefore ru, < u. The extension solves u,, = —Lpu. Set K = IB — I5. Differenti-
ating both energies and integrating by parts yields

el u u
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Indeed the mixed terms 2I'p(uw,u,)/u cancel, while the remaining horizontal term is
—u, I p(u)/u?. Consequently (r’K) > r(IP — 3I5) and

R R
/ rIP <3 / rIB 4 217 — IB)E.
) )

The kernel score bounds imply r?(IZ + IB) < CM, proving (14.12). All differentiation is
legitimate on compact positive-r intervals: first and second scores are bounded there, and
dilated spatial cutoffs have first derivatives O(N 1), so their errors vanish against the finite
mass.

We prove (14.13) first for compactly supported o of mass one. Write Ent(f) = [ flog f
and h(f) = —Ent(f). Let X have law o, and let Y, Z be independent of X and one another
with densities k2, k. All output and joint entropies in the following calculation are finite: the
kernels are bounded, have the polynomial tails in (14.10), and compact translation preserves
an integrable logarithmic moment. Conditioned on X Z, multiplication of XY by (XZ)~!

preserves Haar measure and gives Z~1Y. Thus
h(XY | XZ) < h(Z71Y), MXZ|XY)>hXZ|XY,X)=h(2).

The conditional entropy chain rule gives h(XY) — h(XZ) < hW(Z7'Y) — h(Z). Reversing Y, Z
gives the opposite bound. By inversion symmetry and kernel comparison the density of Z~1Y
is comparable to k! * k! = kér. Dilation shows all noise entropies equal D log r plus a uniformly
bounded unit-scale term. It follows that

| Ent(p?) — Ent(p%)| < CM. (14.15)

The mass-M form follows because the M log M terms cancel. The same argument with radii
r/2 and r for one operator, and convolution Jensen, gives 0 < Ep(r/2) — Eg(r) < CM, where
Ep(r) = Ent(oF).

The Poisson equation and integration by parts give Ef; = Jg > 0; Ep decreases by the
semigroup property and Jensen. Convexity and the preceding decrement imply 0 < —rEz(r) <
2(Ep(r/2) — Ep(r)) < CM. Consequently

R
/5 rJp(r)dr = [rEg(r) — Eg(r)E.

Subtracting the formula for C' and using (14.15) proves (14.13) for compact input. For arbitrary
o, restrict it to increasing compact sets. Kernel derivatives converge pointwise, and the Fisher
integrands on [d, R] are bounded by Cr~2pB an integrable majorant. Dominated convergence
proves the claimed inequality without subtracting undefined entropies of the original input.
Finally combine (14.13) with (14.12) at B = I to obtain (14.14). O

Theorem 14.8 (Higher frozen-parameter gradient energies). Let K € U € Sym,!, where U

m?
18 bounded, and include I in a larger fired compact family. For every positive-order parameter

multiindez o, uniformly for 0 < § < R < oo,

R R
/ 7“/ plsup | [0,wB]? + Z | X;wB)? | dedr < C, (M -l—/ Ik (r) dr) .
s Ja  Bek - 5

The same holds for w2 replaced by 0% log pB. In particular frozen derivatives may be evaluated
at any measurable matriz choice a(r,x) € K.
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Proof. Choose a fixed orthonormal parameter basis Hy of Sym,,,, set wo = 1, and write p = pZ.
Differentiating the Poisson equation gives the exact relation

(33 + LB)(pwa) == Z O‘KLH@ (Pwa—eg)-
l

For W, (r) = [ pw?, twice differentiating and integrating by parts gives
W =2 [ pl(@rwa)? + Tanfwa))

+2Zag/p{FH[(wa,wa_eé)—i—wa_eeI‘HL,(wa,logp)}.
Y4

There is no radial source term, since B occurs only in Lp. Uniform bounds (14.11) and Young’s
inequality imply, with &, = [ p{(0,wa)? + I'p(wa)},

gaSWg‘FCa IE‘Fzgﬁ
181<lal

Moreover |W,| + [rW/| < CoM directly from (14.11). Multiplication by r, integration, and
[rW] = [rW/ — W,] prove by induction

R R
/ 1€ < Cy <M—|—/ 7“15).
5 5

All operations for finite input are justified by the bounded positive-time scores and spatial
cutoffs as in Theorem 14.7.

For the supremum, take an integer k > m(m + 1)/4, the half parameter dimension. The
quotient formula Op,ws = Wa+te, — WaWe, shows that a parameter derivative through order
k of a spatial or radial derivative of w, is a bounded linear combination of spatial or radial
derivatives of wg, || < |a| + k. Sobolev embedding on finitely many interior parameter
cubes, kernel comparison, and the preceding energy estimate therefore bound the supremum
by C(M + fU f 5R rl g drdB). Theorem 14.7 reduces this to the displayed single reference
energy. Positive-order derivatives of log p are polynomials in the wg, and the identical argument
applies. O

Proposition 14.9 (Adaptive radial chain rule). Let p > 0 and a finite-dimensional vector or
symmetric-matriz field Q be smooth solutions of (02+L)p = 0 and (9?4 L)Q = 0 on an interval
times G. Put a = Q/p and h = p,/p. If F(r,x, B) is C? and all displayed differentiations and
integrations by parts are justified, then G(r) = [, p(r,x)F(r,z,a(r,x)) dx satisfies

G"(r) = /G p[For — LoF + 20F, + 2F,5 - ay

a

+ Dy Flay,a) + Y DEF[Xia, Xia]| 5.

Every derivative of F on the right is taken with B frozen. For example it suffices that F' and
its relevant derivatives have a fized compact spatial support and are bounded on the attained
parameter range on every compact radial interval.

Proof. The quotient equation is a,, + La + 2ha, + 2 ",(X;log p)X;a = 0. Expanding G” and
substituting p,. = —Lp gives the displayed terms except that the spatial parameter-Hessian
term initially has a minus sign, together with

—2) (X;2Fp) - Xia+ Fp - (ar — La + 2hay).

)
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The quotient equation replaces the last coefficient by —2(La + ) ,(X;logp)X;a). Be-
cause pLa + > ,(X;p)Xsa = >, X;(pXia), integration by parts converts its contribution to
2 [p>:(XioFB) - Xia + D4 F[X;a, X;a]]. This cancels the explicit spatial mixed term and
reverses the spatial Hessian sign, proving the identity. ]

For the Poisson smoothing of finite positive data with a bounded matrix ratio, let p = oxk.,
Q = (Ao) xkl, and a = Q/p. If F(r,x, B) = log p?(z), kernel comparison and scores imply
that the finite correction

AG(r) = /p(T‘,:L’)[F(T‘,:L’, a(r,z)) —logp(r,x)] dx

satisfies |AG(r)| + [rAG'(r)| < CM. Indeed the bracketed difference is bounded, |rp,| < Chp,
|ra,| < C, and |rF,|+|Fp| < C. These bounds justify differentiating this correction even when
the separate entropies are undefined. The adaptive radial identity itself is used only under its
stated integration hypotheses; it does not close a stationary equation.

14.5 A zero-order frozen-parameter score square function

Theorem 14.10 (Cancellation controls parameter scores). In the setting of Theorem 14.8, for
every positive integer £ and 0 < 6 < 1,

1 1
/ d’r/ pl(z) sup |[D§log pB (x)* dz < Cy (M +/ rIh(r) dr> .
s T Ja Bek s

Any fixed finite collection of parameter directions may be used in the norm. The derivatives
are frozen derivatives, so measurable evaluation B = a(r,x) is allowed but differentiating that
composition is not asserted. The input may be any finite nonnegative measure.

Proof. Fix a positive parameter multiindex 8 and put 7, = 8gkf. By Theorem 14.6,
/nr =0, Iml<CK,,  |BEn|<COrik]

for every fixed homogeneous derivative word of degree g needed below. Right derivatives have
the same bounds by inversion symmetry of the kernels. Fix 1/2 < a < 1. We first prove

Cr=kl(z), t<r?

14.16
Cro‘t*(”“)/ka{ﬁ(z), t>r. ( )

| XE(hy %) ()] < {

For the first case, differentiating 7,(y~'x) in the right horizontal direction produces direc-

tion Ad,-1e;. Its degree-g component has coefficient at most Cd(y)?~!. The comparison
kl(y=lz) < C(1 +d(y)/r)PHkl(z) and Gaussian moments of h; bound each contribution by
Cr=ata=D2El(g) < Cr— k().

For t > 72, dilation reduces the claim to t = 1, r < 1. Set F = XZ-Rhl7 a smooth rapidly
decreasing function. Cancellation gives

XE(hy % ) () = / F(azY) — F(@)]n () de.
G

For d(z) < 1, a horizontal path to z and rapid decay of the mixed left and right derivatives
of F bound the difference by Cd(z)“k{(z). The truncated o moment of || is at most Cr®,
since a < 1. For d(z) > 1, its bound Crd(z)~P~! convolved with |F| is at most Crk!(x). To
verify this last estimate, split into d(zz~!) < ed(z), where d(z) is comparable to d(z), and its
complement, where arbitrary polynomial decay of F' applies. The subtracted F(z) term has
the same bound. Since r < r®, rescaling proves (14.16).

o7



The exact Calderén identity is

o == [ o)< m).dr.
0

The endpoints follow respectively from the approximate identity and the heat supremum bound.
With f = H; /0 and K = hy/5 * 1, integration by parts gives the correctly ordered identity

Ol(Hio) ;) = (L)« K =Y (XF f) = (XFK).
Put S = max(r,/t). Positive kernel bounds imply hy/s * k§ < Ck§ and k§ < C(S/r)kl.
Weighted Cauchy—Schwarz in convolution, followed by integration in x, consequently gives
O[(Heo) * e

Vol

< Ca(r,t)\ /1 (Hy/20),
2

where

— r_17 t S TQ’
a(r,t) = pa=1/2p=1/4=a/2 4> 2,

Indeed the extra factor beyond (14.16) is (S/r)Y/2, coming from f * kL < C(S/r)pl; the
remaining positive convolution preserves the integral of |V f|2/f.

Set s = v/t and g(s) = s Iy (H,2 j90). Minkowski yields

ds Z, z S ]"
< C/ Ko(s/r)g(s) — Ko(z) = {Z—(a—w) 2> 1

g * Ny
Vor |,

The kernel Ky is integrable for dz/z. To use only the relevant scales, split the ¢ integral into
t < 62,62 <t<1,andt>1. The universal heat Fisher bound

DM
follows from convolution Cauchy—Schwarz and the heat kernel entropy scaling; Gaussian bounds
justify differentiating that finite kernel entropy. The first and third ranges therefore contribute
at most Cv/ M /r and Cv/ Mr®~=1/2, whose squared L?((6,1), dr/r) norms are bounded by C'M.

Young’s convolution inequality on logarithmic scale for the middle range gives

8 B2 1
/ d""/ |”*8 r < Cy (M+/ IH(Ht/Qa)dt>. (14.17)
52

For compact input, the heat mtegral equals twice the heat entropy difference at times §2/2
and 1/2. The independent-noise argument in the proof of Theorem 14.7 also compares heat
noise h,2 /o and Poisson noise kI: their individual and product entropies are finite, and dilation
cancels the term D logr. Thus their output entropies differ by at most C'M, uniformly in 7.
For E(r) = Ent(pl), the endpoint identity in that proof and (14.12) give

1 1
E()—E(1) < / rJr(r)dr+CM < 4/ rI%(r) dr + CM.
6 6

Combining this with (14.17) and kernel comparison proves the claimed bound for each normal-
ized derivative wg. For arbitrary finite input, compact restriction and bounded positive-time
scores permit dominated convergence on the fixed interval [0, 1], on both sides.

Finally parameter derivatives of wg are polynomials in positive-order normalized deriva-
tives, with every monomial containing at least one such factor. All remaining factors are
uniformly bounded by (14.11). Parameter Sobolev embedding on interior cubes bounds the
supremum by parameter integrals of finitely many |w,|? with |y| > 0. Applying the bound
just proved uniformly on a larger compact family gives the supremum. The positive-order
derivatives of log p have the same polynomial form, completing the proof. O
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14.6 Exact algebra in step three

The result in this subsection is a differential identity. It does not assert the existence of a
positive smoothing evolution for its block operator.

Proposition 14.11 (Triangular intertwining in step at most three). Let G have step at most
three. Choose a basis Yo, of Vo and write [X;, X;] =", Yy and Ziq = [X;,Ys] € V3. Set

o i

Jo ==, KaQ=JaQ—QJa, Dv=1 Xu,

Ag=L-2) YoKa, Ay=L-2) Yol
o (e}

(BQ); = QZ Zjo(KaQ)ijs Cv= Z Zia(Jav)i.

jva i,a

For smooth symmetric tensors Q, vectors v, and scalars w,
2(Q,v,w) =TQ+ Dv + w, o (Q,v,w) = (AgQ, BQ + Ayv, Cv + Lw)

satisfy exactly
99 =LD.

Redundant horizontal generators and vanishing or dependent third-layer brackets are allowed.
Proof. The Z;, are central and [Y,, Y] = 0. Direct expansion gives
[Xi, L] =2) e YaXe + > ¢ Za-
k.« k.«
Expanding [X;X;, L] gives

2> Y XiXp +2> i YaXipX;
ko k,a

+ 2 Z C?CkZian + Z qukaaXZ’ + Z C%Zkan.
k,a k,a

k,a
Contracting with symmetric @, the first two terms equal 2 Y, 7 K,Q; the other terms equal
RQ =2 Z G Zia Xk + ZkaXi)Qij-
i7j7k7a
On the other hand [T,Y,]Q = 23, ; Zjo XiQ;;. Substituting the entries of K,Q proves R =
ST, Ya] Ko = DB and

[T,L] =Y (YaTKa+ TYK.),  TAg=LT - DB.
(0%
The vector calculation from the same basic commutator gives

[D,L] =Y (YaDJo + DYaJs),  DA,=LD-C,

[0}

because C' =) [D,Y,]Jo. Therefore 2o/ = (LT —DB)Q+D(BQ)+(LD—-C)v+Cv+Lw =
L. Notice also B(qI) = 0, even for nonconstant ¢, since K, (¢I) = 0 before differentiation. [

29



Proposition 14.12 (Homogeneity obstruction for degree-three centers). If Z is a nonzero
central field of degree three, there is no constant C' such that (f,|Z|f) < CY . || Xif||3 for every
feC®(Q), where |Z| = (—2*)'/2.

Proof. The unitary dilation U, f(z) = rP/2 f(6,x) satisfies X;U, = rU, X; and | Z|U, = r3U,|Z|.
Choose f with Zf # 0. Its positive | Z| form scales as r3 and its horizontal energy as 72, which
contradicts the asserted inequality as r — co. The matching homogeneous power is |Z |2/ 3 this
scaling observation alone proves no inequality for that power. ]

The step-three intertwining still requires analytic construction of a positive reference s-
moothing, cone preservation in its tensor slot, and quantitative bounds for the generated flux
and scalar slots. Unlike in step two, the second-layer fields are not central. Neither Proposi-
tion 14.11 nor its triangular form establishes an entropy estimate for unrestricted matrices in
step three.

15 Structural reductions and obstructions

The results here identify exact reductions or limitations of particular proof mechanisms. None is
a counterexample to the adjoint entropy estimate. Their settings are stated separately because
several are valid for arbitrary smooth vector fields, whereas others use Carnot geometry or
specifically H'.

15.1 Exact stationary duality and qualitative uniformity

For smooth real fields on a neighborhood of U C R", write Hx¢ = ((X;X; + X, X;)¢/2)i; and
define (TxQ, ) = (Q, Hxy). This definition does not assume the fields are divergence free.
Set M+(H) = MaxX)\[<B<AT tr(BH).

Proposition 15.1 (Compact stress duality for smooth fields). Let U be bounded with compact
closure, and let Cy consist of pairs of measures (o,Q) on U such that o > 0, o(U) < 1,
Aol < Q < Ao, and (Q,Hxp) > 0 for every nonnegative p € C°(U). Boundary atoms are
allowed. For every continuous f supported in U,

sup /fdaz inf max< 0,sup[f + MT(Hxy)] p.
(0,:Q)€Cy PeCEsD U

No bracket assumption is needed for this convex duality identity.

Proof. The cone and mass constraints alone define a weak-star compact convex set C: the
cone gives uniform variation bounds on each entry of (), and all inequalities are closed under
continuous tests. For continuous symmetric H its support function is exactly

s ([ rao+ @) = maxto sup(f -+ M (D)}

The upper bound is pointwise maximization. For the converse use zero mass, or a unit atom
at a maximizing point with a maximizing constant matrix there; no measurable selection is
required.

Impose first finitely many positive-test constraints, and map C to the compact convex set
C C RMN*L of points (g1,...,9gn,2), where g; = (Q,Hx;) and z = [ fdo. Let P be its
maximum z subject to g; > 0. For a > P, (0, a) lies outside the closed convex set C' — Rf 1
Strict separation gives a vector b with b-(0,a) > SUD je o RN+ b-d. Finiteness of the supremum

forces b > 0, and by 1 > 0 because the set contains zero. Dividing by by 41 gives ¢; > 0 with a >
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supco(z + Y, cigi). Weak duality gives the reverse bound; letting a | P proves finite-constraint
duality with the plus sign shown. Finite positive combinations of (; remain nonnegative smooth
tests. Finally, if a exceeds the supremum with all constraints, compactness of CN{ [ f do > a}
supplies finitely many constraint half-spaces whose intersection is already empty. Thus the
fully constrained value is the infimum of the finite values, proving the assertion. O

Proposition 15.2 (Conditional entropy certificates). Fiz K € int S € U. Suppose a constant
B bounds the right side of Proposition 15.1 for every nonnegative smooth f supported in S with
fU(ef —1) < 1. Then every density member pdz of Cyy obeys prlog(l +p) < B. Conversely,
if every member of Cyy has an interior density on a neighborhood of S, and those densities have
a uniform entropy bound C on S, the stated dual values are bounded by C +|S|+ 1. These are
conditional implications; existence of the certificates is not asserted for arbitrary coefficients.

Proof. Choose 0 < ¢ < 1 with ¢ = 1 near K and support compactly inside S. Put fy =
¢min{N,log(1 +p)}. Then e/¥ —1 < p. Smooth mollification with the support margin gives
0 < gj < N, supported in S, converging almost everywhere to fy. Dominated convergence
holds against both dz and pdz. If I; = [(e% — 1) > 1, replace g; by gj/I;; convexity of the
exponential restores the constraint, and the factors tend to one. The dual bound passes to fy.
Monotone convergence in N proves the first conclusion. Conversely use the elementary Young
bound pf < plog(1 + p) + ef on S, then exact duality. Boundary atoms make no contribution
because f is supported in the interior. ]

Proposition 15.3 (Qualitative local entropy implies a uniform bound). Fiz arbitrary smooth
fields, ellipticity constants, and a common € > 0. Assume that on every relatively compact
open subdomain every stationary density triple of mass at most one satisfying

Ly(pdz) +eA(pdx) = p >0

with a finite source has finite local Llog L entropy. Then, for every fived K € §2, the local
entropy is bounded uniformly over A,p,p in this class. This does not give uniformity over
varying €.

Proof. If the bound fails, choose K € U € €2 and triples with fK pnlog(1+pp) > n2". A fixed
nonnegative cutoff  equal to one on U gives

:un(U) < /ndﬂn = /(/CAn’f] + 5A7])pn <C.

OnU,setp=>,2""py, Q=>,2""Aup, and p =) 27" u,|y. These define a unit-mass
density, a stress with A\p/ < @ < AplI, and a finite positive source. Set A = @/p on {p > 0}
and any admissible matrix elsewhere. After changing representatives on a null set this is Borel;
all weak tests pass through the sums by absolute convergence. Thus it is an admissible triple
on U. Since p > wppn, wy, =27, and 1 4+ w,z > wy(1 + 2),

[ plog(t+5) 2 wn [ pulog(1+ p) + walogwn 20— 02 " log2.
K K

This contradicts the qualitative premise. For varying viscosities the mixture instead contains
A(>>, 27 "e,py), which need not be a constant multiple of Ap; this explains the scope restric-
tion. 0

Proposition 15.4 (No constant-mass universal scalar supersolution). Let G be a nontrivial
Carnot group and 0 < X < A. There is no nonzero nonnegative locally integrable k on I x G,
where I is an open time interval, with a common finite spatial mass M for almost every time
and Otk — Lk > 0 distributionally for every constant symmetric B with A\I < B < Al.
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Proof. The positive distribution Rp = 9;k — Lpk is a Radon measure. Let xr(7) = x(61/p7),
where 0 < y < 1 is compactly supported and equals one near the identity. Uniformly in B,
|LeXR|lcoc < CR™2. For nonnegative § € C°(I),

<RB,9XR> = —/kQIXR—/k‘eLBXR — —M/Q/:O.

Positivity forces Rp = 0 on every compact set. Differences between constant matrices in
the ellipticity interval, which has nonempty interior, imply Hxk = 0, and then 9;k = 0.
Hence k = ko(x) almost everywhere. Left convolution smooths kg while preserving mass,
nonnegativity and X?ko = 0. On each complete horizontal one-parameter flow the smoothed
function is affine and nonnegative on all of R, so its slope is zero. Bracket generation and
connectedness make it constant. A constant of finite mass on G is zero. Passing to the
approximate-identity limit finishes the proof. When A = A this argument does not apply, and
the single reference heat kernel has constant mass as expected. O

15.2 Horizontal Hessians, contact maps, and source exponents

Proposition 15.5 (A contact-Jacobian rank obstruction). Let Xi,..., X, have coefficient
matriz o(x) of rank m < n. Let F(x,y) be a smooth cost with invertible Fy, at a point. There
are smooth local minimizing envelopes u(x) = inf, {F(x,y) +b(y)} whose symmetric X -Hessian
at that point stays fized, while the full Jacobian |det Dyy(x)| of the minimizing contact map
tends to infinity. Consequently that Jacobian cannot be bounded pointwise by the symmetric
horizontal Hessian alone.

Proof. At a strict local minimizer let M = F, + D?b > 0. The implicit-function theorem and
the stationarity equation give

Dyy=—-M"'F,, D2u=F,—F,M 'F,, Hxu=Hx,F-KM K"  K=0"F,,.

The first-order geometric terms in H xu are those of F' because D,u = F,. Choose a unit vector
v € ker K and My, = I + (h — 1)vv?, 0 < h < 1. Prescribe Db = —F, and D?b = M}, — F,
at the minimizing point. These jets are realizable by a smooth b, and M} > 0 supplies a
local minimizing branch. Since KM, 'K7 = KKT whereas |det D,y| = h~!|det F,|, the
assertion follows. The branch neighborhood may shrink with A, which suffices for a pointwise
obstruction. No statement about a globally constrained contact set is being made. O

In the next two propositions use precisely X = 8, — (y/2)0, Y = 9, + (2/2)9, on H!, and
Z = [X,Y] = 0,. A smooth function is horizontally convex when its symmetric Hessian Hpu
is positive semidefinite. For a continuous function, horizontal convexity and the determinant
equation below are understood in the viscosity sense: smooth tests from above must have
nonnegative horizontal Hessian and determinant at least the source; tests from below with
positive-definite horizontal Hessian have determinant at most the source.

Proposition 15.6 (Two different Heisenberg determinant identities). For smooth u,

dot <XXu XYu

— 1 2
Y Xu qu> =det Hyu + ;(Zu)".

For v € C2°(HY),

/det Hyu = —i/(Zu)Q.

In particular neither determinant is determined by the symmetric Hessian in the way an ordi-
nary Fuclidean gradient Jacobian is.
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Proof. Put P = XYwu and R = Y Xu. The symmetric off-diagonal entry is (P+R)/2 and Zu =
P—R, proving the first identity. For the integral identity, [(P?—R?) = [ Zu(XY +Y X)u = 0:
Z is skew-adjoint, XY + Y X is self-adjoint, and they commute. Integration by parts and
[X,Y] = Z give

/ (XXu)(YYu) = / (2PR — R?).

More explicitly, [ PR = [(XXu)(YYu)— [YuXZu, and [YuXZu= — [ P(P— R). These
equalities, together with [ P? = [ R?, give the displayed formula. Subtracting [(P + R)?/4
and using [ P? = [ R? yields —2 [(P — R)%. O

Proposition 15.7 (Failure of determinant-source bounds through exponent four). On the fized
uniformly horizontally convexr domain U = {x? + y? 4+ 2? < 4} C H', there is no constant C,
such that every continuous horizontally convex viscosity solution of

det Hyv = f? in U, v=0 onJU, f > 0 smooth,

satisfies ||v]loc < CyllfllLaqury, for any 1 < q < 4. At q = 4 the counterezample sources may all
be supported in one fized compact subset of U. For the radial convex class on a Kordnyi unit
ball, the analogous estimate does hold when q > 4 under the radial regularity conditions in the

proof.

Proof. Write s = (22 + ¢?)%2 + 1622, p = s¥/4, B = {p < 1}, and r% = 22 + y?. Direct
differentiation gives Hys = 12r% 1 and |Vys|?> = 16r%s. For h > 0 the smooth function
up = (s+hH)Y* = (1+h*)'/* vanishes on 0B, is horizontally convex, and has minimum tending
to —1. Its horizontal Hessian eigenvalues are

3r2 (s 4+ ht) =34, 3rZhi (s + hhH 7T/,

so fn = (det Hyup)'/? = 3h2r2,(s + h*)~%/4. Tt satisfies f5(6p¢) = R~ f1(€) and f1 = O(p™?)
at infinity. Polar integration in homogeneous dimension four gives || f4 | Loy — 0 for ¢ < 4: its
gth power is O(h*~9) if ¢ > 4/3, O(h¥/3|log h|) if ¢ = 4/3, and O(h?9) if ¢ < 4/3.

For the critical exponent let L > 1, h = e~%, and choose a smooth nondecreasing function
6, zero on (—oo, 0], one on [1,00), and with positive derivative on (0, 1), flat at both endpoints.
Put

1
ap(r) = 0(log(r/h)/L), Fu(r) = —/ ap(t) dt, up = Fy(p).

This is smooth, constant near the identity, horizontally convex, and vanishes on dB; its min-
imum tends to —1. For any increasing convex radial F' with a = F’, direct differentiation
gives
! 1/2 2
(det Hy F(p))Y2 = V3 <W> y (15.1)
p p

Homogeneous polar integration therefore gives

1
/ (det Hup)? = C/ 0(t)%0'(t)* dt — 0.
B L 0

For definiteness take 6(t) = n(t)/(n(t) + n(1 — t)), where n(t) = e %/ for t > 0 and zero
otherwise. The square root in (15.1) is smooth and flat at p = h,1. Extending f; by zero
outside B gives a smooth source compactly supported in U.

The defining function of U has horizontal Hessian 27 + 2w ®@w > 2I, w = (—y/2,x/2). The
Dirichlet existence and comparison theorem for continuous nonnegative horizontal determinant
sources on such uniformly horizontally convex domains supplies a continuous horizontally con-
vex solution vy, on U; the precise fixed theorem used is [3, Corollary 3.1, Theorem 4.2 and
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Example 4.5]. Its hypotheses apply because the source is continuous, independent of the value
and gradient, and bounded for each fixed h. Comparison with zero gives v, < 0. On B, it is a
subsolution with boundary values at most zero, while uj, is a smooth solution with the same
source and zero boundary value. Comparison gives v, < up, hence —vp(e) > —up(e) — 1,
whereas the corresponding source norms tend to zero. This proves failure on U, including the
critical compact-support assertion.

For the stated surviving radial class assume F'(1) =0, a = F' > 0, a’ > 0 and a(0) = 0.
With b= a?, (15.1) gives

1
115 =Cy [ W2 an
0

For ¢ > 4, weighted Holder yields b(r) < Cy|| f H(?TQ*S/ 7: the dual weight integral is finite exactly

when ¢ > 4. Integrating Vb gives —F(0) < Cy| f|l;- This is only a theorem for that radial
class, not a general supercritical Dirichlet estimate. O

The source-exponent obstruction leaves open the supercritical horizontal Monge—-Ampere
bound that could imply an entropy theorem. Indeed, conditionally on a construction of smooth
horizontally convex u with (det Hyu)'/™ > f and bounded oscillation and cutoff horizontal
gradient, the arithmetic—geometric mean inequality gives Lau > mAf. Testing the stationary
equation with x(M —wu) >0, M > supu, bounds [;-pf by those fixed oscillation and gradient
bounds. This is another conditional entropy certificate; the required construction for general
exponential-source data is not established here.

15.3 A tensor-cone obstruction on the first Heisenberg group

Proposition 15.8 (The unmodified tensor correction does not preserve positivity). On H! let

L=X?>+Y? and
o —2Q12 Q11— Q2
Ke= (Qn — Q22 2Q12 ) '

Then TL — LT = 2ZTK, but the formal corrected generator L — 2ZK cannot generate a
classical evolution preserving every pointwise positive-semidefinite tensor.

Proof. Centrality gives [X?,Y?] = 2Z(XY + Y X), [XY + Y X, X? = —4ZX?, and [XY +
Y X,Y?| = 42ZY?. Contraction with @ yields the displayed identity. For the positivity claim
set Q = ww’, w = (f,1), and choose a point where f = Xf =Y f =0, Zf < 0. Such a jet
exists since Z is outside the horizontal span. At that point

(L =2ZK)Q)u =2[(Xf)* + (Y ))| +4Zf <0,  Qu =0.

A cutoff squared preserves positivity and the jet. A differentiable classical evolution with this
initial derivative immediately has a negative diagonal entry. The obstruction concerns this
generator alone; additional central smoothing is not excluded. O

15.4 Adapted control: a geometric theorem and a distinct obstruction

The stochastic assertions below use standard It6 calculus, Burkholder-Davis—Gundy inequali-
ties, the exponential martingale inequality, and elementary moment interpolation. They con-
cern a fixed stochastic development driven by a martingale. They do not identify a Malliavin
covariance for a Borel state-feedback diffusion.

Theorem 15.9 (Inverse moments of the geometric control Gramian). Let G be a Carnot group
of step s, with horizontal generators eq,...,em, and fit 0 < X < A. Let M be any continuous
R™-valued martingale starting at zero with d(M); = 2A; dt, where A; is predictable and NI <
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Ay < AI. Let Zy be the left-invariant Stratonovich development dZy =), Xi(Zy)odM}, Zy = e,
and define

T
Jt == AdZt, Bt == (Jtel, ceey Jtem), CT == / BtAtB;/T dt.
0

For every 0 < p < oo and T > 0, Cp is almost surely invertible and sup, E|CL||P < oo.
For 0 <T < 1 one may bound this by Cp,XT~*P. Constants depend only on the fized group,
generators, ellipticity constants and the displayed p,T.

Proof. Firstlet T' = 1. In the adjoint representation, conversion to It6 form using d(M) = 2A dt
gives
dJy = Jrade, dM; + Y aii(t)Jyade, ade, dt.
7 1,7
This finite-dimensional linear equation, Itd’s formula, BDG and Gronwall imply moments of
every order for sup; ||J;|| and increment moments E||J; —J, ||7 < Cy|t —u|9/2. The dyadic Holder
argument, using higher moment exponents, therefore gives moments of every order for

H =1+ sup [[Jll + [T]c1/a¢0,1))-
0<t<1

Choose a finite spanning list of bracket words in the e;, including the shorter words needed
below. For a unit covector & set fy (t) = (£, J;Y). It satisfies

dfy =) fleoy)dM{ + ) aij(t) fie e, v)) dt- (15.2)

i,J

On {H < R} the drifts and the one-quarter Hélder seminorms of this finite family are at most
CR.

We record the needed elementary estimate. Suppose dy = v -dM + bdt, with drift bounded
by C'R until the flow norm reaches 2R, and put ¢; = fot T Ay du. If p > C'(6% + 6R), then

P{sup |y| <4, q1 > p, H < R} < exp(—cp/5?). (15.3)

To prove this, stop when |y| reaches 20, the flow norm reaches 2R, or g reaches p. On the event
displayed, the last stopping occurs first. For N = [yvy - dM, Itd’s formula gives N < —p/2
at that time, while (N) < 83%p. The exponential martingale inequality proves (15.3). Only
adapted norm stopping has been used; the global Holder event is used afterwards.

Choose a; = 4877, k = 48612 and R = ¢ ", If €70 € < 2e, ellipticity gives I3 a2 <
Ce. A one-quarter Holder function with seminorm C'R obeys

1£lloe < C(R2|£115” + 11 £ll2)-

Indeed a maximum of size a persists with size at least a/2 on an interval of length at least
cmin(1, (a/R)*). This interpolation gives max; || fe,||cc < € for small € on {H < R}. If all
words of length j satisfy ||fy|lec < €%, apply (15.3) to (15.2) with § = €% and p = €%/2. Its

drift requirement follows from s < aj/2. Except with probability at most C exp(—ce 3%/2),
the next bracket energies are at most Ce%/2. Interpolation gives

Hf[ei,Y]”oo < Ceaj/12—2n/3 < it

The strict exponent inequality absorbs all fixed constants for small e. A finite union suffices
over the word list. After s layers, all spanning Y have [(£,Y)| = |fy(0)| tending to zero,
contradicting || = 1. Thus a fixed covector’s small quadratic form on {H < R} has stretched-
exponentially small probability.
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On that event ||Cy|| < CR2. A deterministic sphere net of mesh ce/R? detects Apin(C1) < €
at a net point with quadratic form at most 2e; its cardinality is polynomial in e '. Union bounds
and P(H > R) < Cye"® give

P{A\min(C1) < €} < Cnel for every finite .

Integration proves all inverse moments. Finally time rescaling and graded dilation give exactly
Cr = DTélDT, where Dp = diag(Tj/ 2IVJ. )§:1 and the rescaled martingale has the same
covariance bounds. For T < 1 its smallest squared dilation is T°, yielding the claimed T~°P
estimate. O

Proposition 15.10 (No adapted first-order pure second-layer endpoint control). On any non-
abelian Carnot group, no predictable control u with E fOT |ug|2dt < oo can make the frozen-input
perturbation M + 0 fo udt of the preceding development have deterministic first-order endpoint
effect (0,C) in the step-two quotient, for nonzero ¢ € Va.

Proof. Write h; = fg usds. In the step-two quotient the endpoint is (MT,%fg[Mt,th]).
Differentiating its exact polynomial expansion under M +— M 4+ 6h and integrating by parts
gives

T
Zt = hr, Z7 = / [he, dMy) + §[M7, hr).
0

Zero horizontal endpoint variation forces hr = 0. The remaining bracket integral is a square-
integrable martingale terminal value, since its second moment is bounded by CAT?E fOT |ug |2 dt.
Its expectation is zero, so it cannot equal deterministic nonzero ¢ almost surely. The same proof
works at a bounded stopping time with vanishing horizontal variation, by stopping the square-
integrable bracket martingale. This does not exclude other integration-by-parts weights or
density arguments. In particular it does not contradict the geometric Gramian invertibility
theorem: a terminal inverse-Gramian control is generally anticipative. O

16 Auxiliary results on the first Heisenberg group

This section records finer power estimates, sharp mass examples, and limitations of several
auxiliary proof mechanisms. Unless another gauge is displayed, the group is H' = R? with

(z,y,2)(2", ¢, ) = (@ + 2"y +y, 2+ 2"+ (2y —y2')/2), X =0,-40., Y =20,+30..

(16.1)
The Haar measure is dg = dx dy dz, the dilations are d,(z,y, z) = (rz, ry,r?z), and the homo-
geneous dimension is four. We use the stationary density hypotheses

p20, pell®). [p<l AL<A<AL pdgac,
@ (16.2)
/Qp(A:HeraAso):/deu.

Here 2 C R? is arbitrary open, A is Borel symmetric, ¢ € [0,1] is constant, yu is finite and
nonnegative, ¢ € C°(Q2), and (Hpp)ij = (XsX; + X;X4)p/2, with (X1, X2) = (X,Y). Write
D = L4+ eA. The Laplacian is the literal coordinate Euclidean Laplacian. All constants
in estimates for this class are independent of p, A, u, e, except when dependence is expressly
displayed. No geometric example below is asserted to be a counterexample to the stationary
PDE entropy estimate.
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16.1 A translation-invariant Heisenberg quotient

Theorem 16.1 (Translation-invariant quotient). Use instead X = 0., ¥ = 0y + 0, on
Q= {(z,y,2) : y € I, (x,2) € D}, with I a nonempty open interval and D C R? open.
Suppose the stationary hypotheses (16.2) hold in these coordinates and

pas) ez, Al = ()
almost everywhere for the respective density and stress measures. Then, for K @ Q and 0 <
0 <1/3,
/ p'*?dg < Cip, / plog(l +p)dg < Ck.
K K

No product assumption on u is required.

Proof. Direct calculation gives
X% =04y, Y?=0y, +220,, +2%0,,, XY +YX =20, + 220, + 0.

Forn € C°(I) and ¢ € C°(D), Fubini and y-invariance remove the 7/, 7" terms. The resulting
operator is

Grp = (a+ )y + 2020y + (cx® + )t + b,

and [ p( EA +€A)(ml) f] n) [p ¢4v. Choose nonnegative ny € C2°(I) with integral one and
define i(E) = [no(y)1g(x,z)du. This is a finite nonnegative measure. The weak equation

implies
) /n(y)¢(w z)dp = / /wdu

Finite sums of such tensor-product tests are uniformly dense on compact product neighbor-
hoods, so uniqueness of Radon measures proves u = dy @ i. If £ = |I| = oo, finite mass forces
g = 0 and then p = 0. Otherwise Q = £q has mass at most one and satisfies ¥*Q = £f; ellip-
ticity descends by Fubini. The operator ¢ is precisely the symmetrized Grushin operator for
Oz, 20, including its necessary drift bd,. Theorem 12.7 gives [, QY < Crg, L =m.(K)€ED.
Therefore [ p'™0 < ¢7% [, Q'+, The elementary inequality slog(1+s) < Cp(s+ s'?) proves
entropy. This computation preserves the original coordinate viscosity; it does not use a non-
linear change of coordinates. O

16.2 Inverse radial moments and axisymmetric power estimates

Theorem 16.2 (Radial-central projection and axisymmetry). Under (16.2) in the standard
gauge (16.1), put u = (22 + y?)/4 and B. = (A + \)/(2A). For every K €  and every
0<8<ps,

/ puPdg < Crp. (16.3)
K

For0<x <1, x € C(Q), extend xp by zero and define

27
qy(u,2) = 2/ (xp)(2v/ucost,2y/usint, z)dt (u > 0), (16.4)
0
with value zero for uw < 0. For every 0 < 0 < 5,/2 = (A+ X)/(4A),

/R2 ot dudz < Cygp. (16.5)
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If, in addition, p(x,y, z) = P(u, z) almost everywhere on §) for a Borel function P > 0, then

/ ' dg < Cip, / plog(1+p)dg < Ck (16.6)
K K

for the same strict range of 0. No symmetry of A, i, or Q) is assumed. No endpoint or optimality
assertion is made.

Proof. Inverse radial moments.
First let x = x(u, z) > 0 be a smooth rotationally invariant compactly supported cutoff in
Q. Fix 8 € (0,B4), put v =1— 3, and set

hs(u) = (u+0)7, 0<d<1. (16.7)
Thus 0 <y < 1and v > (1 —\/A)/2. Direct calculation gives
Vau=(z/2,y/2), Hpu=1I, \Vul? =u, Au=1. (16.8)

At u > 0, write a, = eLAe,, a; = elAe;, where e, = (x,9)/(2y/u) and e; = (—y,z)/(2\/u).
Both numbers belong to [A, A]. Since tr A = a, + a4,

a, + ag

+ (v — 1)uu ar| . (16.9)

_ -1
Lahs =~y(u+9) [ iy

The bracket is at least (v —1/2)a, + a;/2. It is therefore at least

A > 1/2
ey =47 v21/2, ey > 0. (16.10)
(v=1/2) A+ 1X/2, 0<~vy<1/2,

The same bound holds on the axis by the direct formula there. Also

Ahs = ~y(u+6)7"1 [1 +(y—1) >3 (u+ 67 > 0. (16.11)

v
u+9
Consequently Dhs > ve, (u+ 6) P,
Choose a constant C' independent of § with C' — hs > 0 on supp x, and test (16.2) with
¢ = x(C — hs) > 0. For
In(f.9) = (XfYf)'A(Xg,Yg)+eVf-Vy, (16.12)

the product rule is
D¢ = (C — hs)Dx — xDhs — 2h5(w)T p(x, ). (16.13)

All the coefficients of Dy are uniformly bounded on its fixed support. Because x = x(u, z),
Xx = %Xu - %XZ? Yx= %Xu + %Xza Vx - Vu = uxy. (16.14)
It follows that |I'p(x,u)| < Cyu, uniformly in A,e. Moreover
uhly(u) = yu(u 4 6)7"1 < y(u + 6)7 (16.15)

is uniformly bounded on the cutoff support. Since the sink integral is nonnegative, (16.13), the
mass bound, and (16.9)—(16.11) imply

/xp(u +0) P < Cyp (16.16)
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Monotone convergence as § | 0 proves the moment bound on every region where xy = 1.

This suffices on arbitrary €2 and arbitrary compact K. Cover the compact set K N {z =
y = 0} by finitely many neighborhoods on which rotational cylinder cutoffs, supported in €,
equal one. The part of K outside these neighborhoods is compact and has u > ¢ > 0; there the
mass bound suffices. If the axis does not meet K, only this latter argument is needed. This
proves (16.3). In particular, rotational symmetry of the domain was not used.

Translated-axis variant. The same bound holds for u, = ((z — a)? + (y — b)?)/4, with
constants uniform for (a,b) in a fixed compact set. Near this axis use the contact coordinate
2 = 2+ (b — ay)/2 and a cutoff x = ((ug,2,)?. Horizontal cutoff cross terms are again
O(hjug). The Euclidean cross term satisfies

2eh5|Vx - Vug| < Cehl|¢|v/ta < $e7(?hs + Cyehlug. (16.17)

The first term is absorbed by the favorable principal term exAhs > eyxhj, and the second is
uniformly bounded. Fixed compactness and the distance of K from €2¢ permit uniformly sized
cylinder cutoffs and a bounded number of them. No translated-coordinate interpretation of
the original Laplacian is assumed; (16.17) is computed in the original coordinates.

The change of variables (x,y) = (2y/ucost, 2\/usint) has Jacobian dx dy = 2dudt. Con-
sequently ¢ = ¢, is compactly supported, has mass at most one, and satisfies [ qu P < Cy.3-

A changed convex coordinate.
Choose
1—0i<a<l, v =u?, gs(u) = (u+96)* =49 0<0<1. (16.18)

In particular @ > 0. Let f(v,z) be smooth, globally convex and one-Lipschitz, normalized at
one point, and write Fs = f(gs(u),z). All these are smooth in the original coordinates. Set
er = (cost,sint), e; = (—sint, cost), and let Ry = (e, e;). Then

HyFs = Ms(D?*f)(gs(w), 2) ML + fo(g5(w), 2)Hpgs, (16.19)
Ms = /uR; diag(gj, 1), Hpgs = 3951 + ugje, @ ey. (16.20)

Therefore, with S5 = diag(u(g})?, u),
LaFs > XS5 : D?f(gs(u), z) — C(u+ 6)* L. (16.21)

Here ||[Hpgs|| < Calu+ 6)7!, because ulgf| < Cy(u+ §)*~!. The Hessian contraction against
D?f is nonnegative. Also Vg;s is horizontal in Euclidean coordinates, so

AFs = u(g5)? foo + fo2 + (g5 + ugf) fo- (16.22)

Again the first two terms are nonnegative and the last has absolute value at most Cy(u+4)%"1.
Thus (16.21) also holds for DFj, after changing the fixed constant, uniformly in € € [0, 1].
On a fixed compact set,

[Fs| <O, [VEs|+ |[VaFs| < Cof{l +Vulu+8)*1} < Co(l +uH) (16.23)

for w > 0, uniformly in 6. Since 1 —a < fy, (16.3), with 8 =1 —a > 0, controls the integral of
the right side against p. In particular, all cutoff product terms in the nonnegative test x(C'— Fy)
have uniformly bounded integrals, for any fixed smooth cutoff xy > 0. The drift error in (16.21)
is controlled by the same moment, since (u + §)*~! < w1,

The positive sink sign therefore yields

[ xwss: D2f(gsta).2) < Co (16.24)
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At every u > 0, g5 — u®, g5 — au®1, and the integrands converge to a nonnegative limit.
Fatou gives

/Xp [a2u2“_1fw(ua, 2) + ufr,(u®, z)} < Cya- (16.25)
The axis is a Lebesgue null set and causes no exceptional integral.

Weighted transport in the new variable.
Write ¢ = ¢, as a density in (u,2). Under v = u®, its pushforward is the compactly
supported density
N q(u, z)
q(v,z) = a(ua—l u=n0v"" v>0, (16.26)

extended by zero to v < 0. It has mass at most one. Equation (16.25) is the convex-test budget
/E]\Sa cHp < Cyq, Sa(v, z) = diag(a*u®*~1, u), det S, = a*u*®. (16.27)

For smooth convex f, this is just (16.25). For general globally convex one-Lipschitz f, convo-
lution and Fatou pass to the Alexandrov Hessian: S, > 0, is finite at each v > 0, and gdv dz is
absolutely continuous. Neither boundedness nor smoothness of S, at v = 0 is needed for this
passage.

The convex transport determinant lemma (Lemma 12.3), applied using h = ¢* det S,, gives

/fﬁ det S, dvdz < Cy . (16.28)

Explicitly, for Ay = min(h, N) on a compact support and My = [hy > 0, choose det Hy =
why/Mpy. The matrix arithmetic-geometric mean gives

/asa L Hy > 2\/EM];1/2/qﬂ/det Sav/hy > 2v/7M . (16.29)

Monotone convergence proves (16.28). Thus this step does not presume the desired weighted
integrability or any boundedness of the coefficient weight.
Since dv = au®'du, (16.26)—(16.28) are exactly

/q(u, 2)?u M dudz < Oy 4. (16.30)

Indeed the transformed integrand is

2

% cd?u* - aut! = ag?u . (16.31)
a’u

Improved tail and reconstruction.
Choose any fixed 0 < f < fi. The inverse moment of ¢ and (16.30) give, for L > 1,
0<s<1,

/ q < Cs® 4+ L s (0t (16.32)
{e>L}
Choosing s = L~1/(Ft+at1) yields

/ q < CL~P/(Fratl), (16.33)
{¢>L}
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Consequently ¢ € L% uniformly for every 0 < @ < 3/(8 4 a + 1). Letting the available fixed
choices approach 81 8, and a | 1 — 4, the supremum of these tail exponents is

B = &. (16.34)

But(1-B)+1 2

For every strictly smaller 6, choices strictly within both parameter ranges exist, so all constants
remain finite. This proves the claimed range (16.5), without an endpoint assertion.

Reconstruction of an axisymmetric density on an arbitrary domain.
Assume the density symmetry in the theorem, and choose x equal to one in a neighborhood
of K. Write m(x,y, z) = (u, z), and define

2w
Wy (u,z) = 2/ x(2v/ucost, 2v/usint, z) dt. (16.35)
0

Extend x by zero outside 2. The function W, is continuous on the closed half-plane v > 0, by
dominated convergence, including at u = 0. It is strictly positive on 7(K). Indeed, for a point
of K off the axis, a nonempty angular arc remains in the neighborhood where y = 1; at a point
on the axis, every angle represents that same point and W, = 4r. Compactness therefore gives

inf W, = > 0. 16.36
Jnf Wi =cx ( )

Fubini and the assumed density symmetry give ¢, = W, P almost everywhere on u > 0. For
s = 1+ 6, the preceding polar Jacobian identity now gives

/ pPdrdydz < 47r/ P(u,z)’dudz
K m(K) (16.37)
< 47rcKs/ q; dudz < Cip.
R2

Values or representatives on the axis affect none of these integrals. The elementary inequality
rlog(1+47) < Cy(r + r'*9), for r > 0, proves the entropy assertion in (16.6).

This reconstruction is the sole use of axisymmetry. The radial-central projection estimate
alone does not control concentration in the angular variable.

O]

Corollary 16.3 (Uniform viscosity ball bound). Fiz K C U € Q, with K compact and U
open. Under (16.2), for every 1 < d < 1+ A/A, there are C,r9 > 0, depending only on the
fized sets, coefficient bounds, and d, such that

/ pdggCrd/pdg (a€e K, 0<r <),
Br(a) U

Br(a) = {g: (2? +y*)? + 16V <1}, («y,2)=a"'g.
The estimate is uniform over every constant € € [0, 1].

Proof. The translated-axis moment proved above is uniform for centers in K, with cutoffs
supported in U. Choose 3 = d/2 < B.. On B,(a), uq = ((z — az)? + (y — ay)?)/4 < r?/4. The
moment estimate gives the assertion after dividing p and p by fU p in the open set U. If this
mass is zero the assertion is immediate. This normalization also explains the relative factor
fU p; the cutoff argument only uses that local mass. O
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16.3 A sharp relative ball estimate and exact stationary powers

Theorem 16.4 (Sharp zero-viscosity relative ball exponent). Assume (16.2) with € =0, and
set d =14 3\/A. Whenever Bag(a) C Q,

/ pdgscwmd/ pdg  (0<r<R),
B, (a)

Bagr(a)

where C' depends only on A\/A. One may take C = 1294-(25/4)(A/)\)5%/(1—27%). The exponent
18 sharp among the stated stationary densities.

Proof. Put b=3A/A,sod=1+0b.

Exact horizontal Hessian of the gauge.
Write r,% =22 + 9% and

v = (riz —4yz, riy+4zz2). (16.38)

Away from the origin direct differentiation gives

v 2 7’/21

p p
3r2 3

Hp="hL— Svgw. (16.40)
p p

For verification, H(p*) = 127’%[2; applying the scalar Hessian chain rule to the fourth root
gives (16.40). Also |v|? = r2p™.
Where I' > 0, let e = VH,O/\/f and let et be its quarter-turn. Then
3r
Hp="el®et. (16.41)
P
On the vertical axis away from the origin, both I' and Hp vanish, so the formulas below
are unaffected by any arbitrary definition of e there. For a smooth one-variable function f,

AL H[f(p)] =T (af"<p> n ?;Cf’(p)> , (16.42)

where a = e!Ae, ¢ = (et)!Aet, and A < a,c < A almost everywhere for the weighted den-
sity. Formula (16.42) holds almost everywhere and extends across that axis in its nonsingular
form using (16.40).

All these identities hold for left-translated gauges because the fields are left invariant.

The radial distribution and its flux at the center.

Fix a center and a radius R with Br C (, and suppress the center in notation. Apply
Euclidean coarea to the smooth function p away from its origin. Its Euclidean gradient is
nonzero there. Define for almost every t € (0, R)

T T
m = [ Bae aw-3 [ o (16.43)
(o=t} |VEP| t Jip=ty VEP|
Then m € LY(0,R), n € Llloc(O7 R), both are nonnegative, and
b
n(t) > gm(t) (16.44)

almost everywhere. Moreover
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)\/ pI' < / m(t)dt <A | pI' <A [ p. (16.45)
s 0 Bs B

Let v be the pushforward under p of p|p,, including its possible atom at zero. For every
smooth f compactly supported in [0, R) and constant near zero, the function f(p) is a legitimate
smooth compactly supported test in (16.2). Equations (16.42)—(16.43) give

R
/ (mf" +nf’) dt—/ fdv. (16.46)
0 [0,R)

In particular, on the open interval (0, R),

(m' —n) =wv. (16.47)

Thus F = m/ — n, initially a distribution, has a locally bounded variation representative
with F’ = v. Because v is finite, F'(0+) exists and is finite: subtracting the cumulative finite
measure from F' leaves a constant distribution.

The sign of this boundary value is determined by the original equation, not imposed as an
extra boundary condition. Indeed for f as in (16.46), its derivative is supported away from
zero, so distributional integration by parts gives

R R
/ (mf" +nf') = / Ff = F(04+)£(0) +/ fdv. (16.48)
Comparison with (16.46) yields the exact identity

F(0+) = v({0}) = p({center}) > 0. (16.49)

Since F' = v > 0, it follows that F' > 0 on (0, R). Also m’ = n + F shows that m has a
locally absolutely continuous representative. From (16.44),

m(t)

tb

b
m > sm almost everywhere, is nondecreasing. (16.50)

The representative is nonnegative everywhere since it is continuous and nonnegative almost
everywhere. No division by m is needed in (16.50), so zero values cause no difficulty.

Weighted relative mass bound.
For 0 <t < R/2 and R/2 < s < R, (16.50) gives m(t) < (t/s)’m(s). Integrating first over
s and then over 0 < ¢ < r < R/2 proves

T/R)b'H R
/ m(t)dt < T o-GrD s m(s)ds. (16.51)

Together with (16.45), this yields

d
/ pTy < Co (1) / p,  0<r<R/2 (16.52)
Br(q) R Br(q)
where
A 1l g)nl

The value of I'; at the center is immaterial for a density.

Removing the angular weight by moving the center.
Suppose 0 < r < R/12, and set
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¢ = q(3r,0,0). (16.54)
If g =q(z,y,2) € B,(q), then
() <r, |zl <r?/4, (16.55)
and

¢ 'g=(x—3r y, z—3ry/2). (16.56)

Consequently its horizontal length lies between 2r and 4r, and its central coordinate has
magnitude at most 7r?/4. Hence

p(d"g)* < (4r)* +16(7r2/4)% = 305r* < (5r)". (16.57)
It follows that

4
B, (q) C Bs:(¢), Ly > 55 OB B, (q). (16.58)

We also have Br(q') C Bag(q), with strict room at the boundary. Indeed 3r < R/4. For
g=dq(z',y,2") € Br(q'), the horizontal coordinate of ¢~ g has length at most 5R/4, and its
central coordinate has magnitude at most 3R?/8. Thus

1201
p(g rg)* < (BR/4)* + 16(3R?/8)% = ﬁR4 < 16R". (16.59)
In particular the equation is available on a neighborhood of Bg(¢’). Since 5r < R/2,

applying (16.52) at center ¢/, followed by (16.58)—(16.59), gives

25 a/T\¢
p < —Cwh (= / p. (16.60)
/Br(q) 47" <R) Bar(q)

For R/12 < r < R, the trivial inclusion bound gives the claimed relative estimate with
constant 12¢. This completes the proof of the claimed relative estimate, including the stated
explicit constant. No metric triangle inequality for the gauge was used.

Sharpness follows from the next theorem: its density has homogeneous degree —a, with
o = 3 — 3)\/A, and hence ball mass proportional to r4~® = ¢, If X = A, a constant density
on a bounded domain gives sharpness of exponent four. Conversely, a nonzero homogeneous
stationary density of degree —a must have a < 3 — 3\/A, by applying the proved estimate as
rl 0. O

Theorem 16.5 (Exact stationary power family). For each ratio L = A/X > 1, on Q = {2 +
y? < 1, |z| < 1} there are an exact stationary probability density p and smooth ezact stationary
probability densities ps, with Borel or smooth uniformly elliptic coefficient matrices having the
prescribed bounds \, A, € =0, and u = 0, such that, for K = {z? + 4> < 1/4, |2| < 1/2},

4L
=, L (K), v d .
segpog PELNE. [ prde— o

For each 1 < s < s4, supg fQ p5 < 0o. In particular these are not entropy counterexamples. At
L = 3, even qualitative local L?> membership fails. The exponent describes this family, not a
claimed optimal general integrability theorem.
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Proof. Formula and cancellation.

Put
(=zx+iy=re’, u=r*/4, D=u—iz, (16.61)
U n(n +2) 61
—(L-1)/2, w=—1_ g="I"2 " _4p_op= <3 16.62
n=(L-1)/ e L A B=2=5"7 (16.62)
Away from the vertical axis define
2, 2\-B —oip D
qg=u"u"+2z°)"", w = Kge" 5, (16.63)
_(q+Rw  —Sw
Q= ( Sw  q- %w) : (16.64)
Define the functions to be zero on the axis, a null set. Since |w| = kg,
(1-kr)gI <Q < (1+kK)ql. (16.65)

Thus A = @Q/q has eigenvalues 1 + k, with ratio L. Multiplying A by (A+ A)/2 realizes any
prescribed pair 0 < A < A of that ratio, without changing a zero stationary right side.
Let Z = X 4 ¢Y. The tensor convention gives

X?Qu + (XY + Y X)Q12 + Y?Qa2 = Apq + R(Z%w). (16.66)

For radial functions of (u, 2), Agq = qu+u(quu+qz=). With s = u?+22, direct differentiation
gives

Anq _ n*

q u

To check the other term, put P = 9, + id,. For any radial f,

1 28(268 — 21 — 1)%. (16.67)

Z*(*f) = 8f + 16uPf + 4u* P*f. (16.68)
Substitute f = (k/4)u""'D'"BD=1=8 for which w = (?f. This gives

RZPw _ [”(”+1)(“2_Z2) FAB-1)(B—n— 1)“]. (16.69)
q us S
At k =n/(n+ 1), their sum factors as
42n+1) n(n+2) n+1\u
nt 1 (5‘ 2n+1>(5‘2)s—0' (16.70)

Thus stationarity holds off the axis. The fields are divergence free, so (16.66) has exactly
the adjoint interpretation in (16.2).

No hidden axis or point source.

Both ¢,@Q have homogeneous degree —a under (z,y,z) — (ax,ay,a®z), whose volume
dimension is four. They are locally integrable because a < 4. Let © denote the distribution in
(16.66).

Away from the origin, |Q| < Cr?" near the axis. A horizontal cutoff supported in r < 2a,
equal to one on r < a, gives for tests missing the origin
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(D, )| < Ca_Q/ r* dx dy dz < Ca*! — 0. (16.71)

r<2a
Hence ® is supported at the origin. If ¢(0) = 0, use an intrinsic cutoff at radius a. On its
support |¢| < Ca and the horizontal Hessian of the product is bounded by C'/a. Homogeneity
gives

(D,¢)| < Ca'a'* = Ca®>* — 0. (16.72)

Therefore ® = ¢dy for some constant.
To compute c, take ¢ = 1) (u? + 22), with ¥ smooth, compactly supported, and equal to one
near zero. Differentiation gives

(D, ) = / {6u (5) + 4(1 + r)use”(s)}. (16.73)

Use dx dy = 4 du, followed by u = tcos®), z = tsin® on the right half-plane and s = 2.

With C;, = fl{% cos"™1 9 dY and v = (2 — a) /4, the expression becomes

o0
270, [6 — 4(1 4+ k)(y + 1)) / $19/(s) ds = 0, (16.74)
0

because a = 6r/(1 + k). Integration by parts has no endpoint terms, since v’ is supported
away from both endpoints. As ¢(0) = 1, this proves ¢ = 0 and establishes exact distributional
stationarity.

The second algebraic root 8 = (n+1)/2 in (16.70) generally has a nonzero point source; it
is not substituted for the selected branch. At = 1 the roots coincide and the source vanishes.

Normalization, smoothing, and the endpoint.

Let M = [, q € (0,00) and p = ¢/M. Then p has mass one and L%p = 0, with x = 0 and
e=0.

For s > 0, polar coordinates in the (u, z) half-plane give near the origin

w/2 b
/ ¢ drdydz = Ar ( / cos”wdz?) / thas/2 gy, (16.75)
—7/2 0

The angular factor is finite and positive. The radial integral is finite exactly for s < 4/a = s,
and diverges logarithmically at equality. Away from the origin the density is locally bounded,
so this gives the full stated threshold.

Choose nonnegative compactly supported smooth group approximate identities ps, and set
qs = ps *q, Qs = ps * QQ, with convolution on the left. It preserves tensor positivity and
commutes with the fixed left-invariant derivatives acting on the right factor. Thus ()5 remains
exactly stationary, ¢s > 0, and the quotient A; = Qs/¢s is smooth with the same bounds.
Local L' approximate-identity convergence gives Ms = fQ g5 — M > 0, so ps = qs/Mj; has
mass one and converges to p in L1(€).

For every fixed 1 < s < s4, Jensen and Haar invariance bound fQ qj by the finite integral
of ¢° on a fixed larger neighborhood. Hence ps has uniform L* and entropy bounds. Pointwise
convergence away from the axis and Fatou give

/ Py — o (16.76)
K

At ratio L = 3, one has s, = 2: even qualitative local L? membership can fail for an exact
stationary density, while entropy remains finite. At every finite L > 1, the present family has
S« > 4/3 > 1 and therefore does not approach an entropy divergence within that fixed ratio.

O
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16.4 All Euclidean convex tests can have bounded budgets while entropy
diverges

Theorem 16.6 (Failure of Euclidean convex-budget coercivity). For the fized standard Heisen-
berg covariance S = X @ X +Y ®Y, there are smooth probability densities p;, all supported in
one fixed compact cube and positive in its interior, with

sup /pj S:Df<C, /pj log(1 + p;) — oo.
f R3>SR convex, Lip(f)<1

Here D2f denotes the almost-everywhere Alexzandrov Hessian. These densities are geometric
examples, and no stationary equation is asserted for them.

Proof. Integrated convex chain-rule lemma.

Let Q C R” be a fixed cube and let v be convex on a neighborhood of Q. In the piecewise
quadratic setting used below, put T = Vv and H = D?v. For every smooth globally convex
1-Lipschitz w,

/Qtr (H(y)D*u(T(y))) dy < Per(Q). (16.77)

To prove this, mollify v to obtain smooth convex v.. The ordinary chain rule gives

divy [Vu(Vve(y))] = tr (DQUE(y)DQU(va(y))) > 0. (16.78)

The divergence theorem and |Vu| < 1 bound its integral over @ by Per(Q). At every
interior point of a region where v equals one quadratic, Vv, — T and D?v, — H. Such regions
cover () up to a null set in our construction. Fatou proves (16.77).

In particular, if

S(T'(y)) < CoH(y) as quadratic forms for a.e. y € @, (16.79)

then the pushforward of normalized Lebesgue measure on () obeys the full smooth convex-
test budget

Per(Q)
Ql

This proof also explains the role of the singular Hessian of v: it contributes nonnegative
terms when v is regularized, so discarding it preserves the upper bound on the absolutely
continuous integrand.

@ /Q te(S(T(y)) D>u(T())) dy < Co (16.80)

Piecewise quadratic construction.
Fix Q = (—1,1)3, partition it into a regular grid of subcubes of side 7 = 2/N, and denote
the subcube centers by y;. Assume N >4, sor <1/2. Set

2/2,—y;1/2,1
5= h=l, = S2/27Y/2D (16.81)
‘(yj72/27 _yj71/27 1)|
Hj = hl+ (8 — h)n; ®nj. (16.82)

Thus H; has eigenvalues h, h,d, and its small eigendirection is the contact normal at y;.
Define

2
qj(y) = ‘y2| - %(y —y) I —H)y—v), oy = mjaxqj(y)- (16.83)
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Each g; is globally d-strongly convex, so v, is globally -strongly convex. Distinct ¢;’s are
distinct polynomials: if their Hessians coincide, their linear coefficients differ because I — Hj is
invertible and the centers differ. Consequently their tie sets have Lebesgue measure zero. The
open active cells

Cy={y € Q:q;(y) > qu(y) for all k # 5} (16.84)

cover () up to a null set. On C},
Divy = Hj,  Tp(y) := Vor(y) =y + Hj(y — y5)- (16.85)

Active cells stay close to their centers.
The matrices I — H; have eigenvalues 1/2,1/2,1 — §, hence

$JI<I-H;<I (16.86)

For any y € Q, its nearest grid center yj, satisfies |y — yx| < V/3r/2. If j is active at y,
maximizing (16.83) gives

2. (16.87)

>~l>\03

Sy =il < (= )" (T~ Hy)y — ) < (v — )" (1~ i)y — ) <
Thus
v —uil <V3/2r |T(y) —ysl < V/3/8r (16.88)

All the images T;.(Q) therefore lie in a single fixed compact cube, for example [—2,2]3.

Uniform matrix domination by the active Hessian.
Write a1 = X, ap =Y. By definition n; - a;(y;) = 0. Since the a;’s are affine,

Inj - ai(T(y)| < 5|T(y) =yl < O (16.89)

The horizontal vectors are uniformly bounded on the fixed image cube. Since

H'=h™ I+ (57" = h™)n; @nj, (16.90)

we get, uniformly in r, j,y € Cj,

h™ai(T( )|2 (o' - h_l)‘nj : ai(Tr(y))‘Q] < Cy, (16.91)

Mw

tr(H,;

=1

because § = r2. The positive matrix H; /QkS’(Tr(y))lLIj*l/2 has operator norm at most its
trace. Hence (16. 91) implies
S(Tr(y)) < CoHj. (16.92)
Combining (16.92) with the lemma proves (16.80), uniformly in 7.

Pushforward density and divergent entropy.
Strong convexity implies, at differentiability points,

(Tr(y) = Tr(2) - (y — 2) = dly — 2. (16.93)

Therefore T, is injective on the union of the active cells. Its affine restrictions in (16.85)
have disjoint images and all have the same determinant
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T2

d, = det Hj = h*§ = T (16.94)
Let
E, =JT(C)). (16.95)

The pushforward of 1¢ dy/|Q| has density

1

= g le @, Bl =1Qkd. (16.96)

pr(z)

It follows exactly that

1 1
/p,, log p, = log W — 00, /pr log(1 + p,) = log (1 + |Q\d> — 0. (16.97)
T T

For smooth convex 1-Lipschitz u, the pushforward formula and (16.80) give the required
uniform budget. For an arbitrary globally convex 1-Lipschitz u, convolve u with a smooth
compactly supported approximate identity. The resulting u, remain convex and 1-Lipschitz.
Their Hessians converge to the Alexandrov Hessian D?u at almost every Lebesgue point of the
Hessian’s absolutely continuous part, with the singular part of the Hessian convolution tending
to zero almost everywhere. Since p, is absolutely continuous, Fatou gives the same budget for
U.

Thus (16.96) proves the full stated counterexample.

Smooth strictly positive densities are also possible.
The preceding example is bounded for each fixed r, but is not smooth. This can be corrected
without losing the uniform budget.
For the fixed affine Heisenberg fields,
|2

S(x+2) <25(x) + TI. (16.98)

Let p,c = pr * pe, where p. is a smooth nonnegative unit-mass kernel supported in B,
with ¢ <r. On a fixed cube K containing all these supports, (16.98) gives, for smooth convex
1-Lipschitz u,

82
[ e D% <2860 + Sl [ A
K (16.99)

2
)
< 2B(p7“) =+ ?Hp’V‘HOO Per(K)‘

The first term uses the original budget on the translated tests u(- + 2). Since ||py|loo < 772,
the last expression is uniformly bounded for ¢ < r.

For each fixed r, compact support, boundedness, and approximate-identity convergence
imply

/pns log pre — /pr logp, asel0. (16.100)

Choose ¢, < r sufficiently small to retain divergent entropy. Finally let b be a fixed smooth
probability density supported in K, positive at every point of int K, and set

51” = %pr’&.r —'— %b (16101)
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It is smooth, positive in int K, supported in K, and has a uniformly bounded convex-test
budget by linearity. Its entropy still diverges because

1 1
[Btoss = 5 [ b togpee, + 5 [ blogh —1og2. (16.102)

The same arbitrary-convex-test extension by mollification and Fatou applies.
O

16.5 The stationary equation excludes thin microplates

Proposition 16.7 (Relative off-axis slab and microplate obstruction). Let the ambient domain
contain a fived neighborhood of [—1,1]3, and let p satisfy the stationary weak equation in (16.2),
with finite total mass M in place of the bound one. For a = (ag,ay,a.) € [—1, 13, write

U=T — g, UV=Y— Qy, ﬁa:z—a2+%ay(x—ax)—%aw(y—ay),

B(a,r) = {u2 +0? < 4r?, 0] < 2r2}, F(a,r,8) ={rr < Vu24+v2<r |l < 5r2}.

For every fixred 0 < k < 1, all sufficiently small r > 0, and every 0 < § <1,

/ p< C(S/ p. (16.103)
F(a,r,) B(a,r)

The constants are uniform over a, A, and € € [0,1]. For the nonsmooth probabilities p,
constructed in the proof of Theorem 16.6, every stationary density dominating ap,, with fixed
a > 0, must satisfy M > ca/r. More generally, if 1, is a nonnegative smooth unit-mass
Euclidean mollifier supported in the radius-o ball and o = o(r?), then

co

>alpr¥1.) — M>——2L
p = alpr ) T r+o/r?

(16.104)

Thus arbitrary nonnegative added backgrounds cannot make these sufficiently thin microplates
stationary while retaining a bounded total mass and one fized ellipticity ratio.

Proof. Set D = L4 +¢eA and T'p(f,9) = VuftAVgg + eV f - Vg. The affine function ¢,
satisfies

Xly=—v/2, Yl=u/2, X =Y%y= (XY +YX)l,=Al,=0.

Choose a nonnegative smooth cutoff y, equal to one for horizontal radius at most r and |¢,| < r2,
supported in B(a,r). Fixed cutoff profiles give

IVax| <C/r, IDX| <Cr 2 +er™), [Tp(x.fa) < C(1+er?).

Indeed horizontal derivatives of ¢, have size O(r) on the support, while its Euclidean gradient
is uniformly bounded and has z-component one. Let GG be even, smooth, nonnegative, equal
to one on [—1, 1], supported in (—2,2), and at most one. Put

o(s) = G(s/(6r%),  W(s) = /Osga)dt, h(s) = /Osh’u)dt.

Then h > 0, b = g, |[W| < Cér?, and |h| < Cor* on |s| < 2r2. Take Ry = Coér? so that
X(Ro — h(€,)) > 0. Its weak equation and the sink sign give

/ X9(E)T D (Lar ba)p < C5(r2 + ) / .
B(a,r)
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On F(a,r,d), the left-hand integrand is at least cy . (r? + €)p, since I'p(€y, la) > A&?r? /4 + €.
Cancellation proves (16.103) with no relation between r and e.

For the microplate construction, let a; be the grid centers and H) its matrices. Fix ¢ = 1/10.
Each ball of radius c¢r around a; lies in its active cell: the loss of its quadratic there is at most
c?r?, while every competing grid center is at distance at least (1 — ¢)r, with loss at least
(1 —¢)?r%/2. The balls lie in (—1,1)3. Inside them take

Dj=a; +{{:cr/2 <|&| < 3cr/4, €| < er/10}.

Their volume is Br3, where 8 = 7mc3/16 > 0. At these centers the horizontal part of the unit
contact normal satisfies |n;,|? < 1/3. Thus the horizontal block of Hj; is at least I5/3, and its
off-diagonal horizontal-to-vertical column has norm at most 1/4. Therefore

((H;E)nl = 3lénl — 11€:| = 17er/120,  |Hj¢| < er/2,

oy (g + Hy©)| = [V, Ir2In; - € < V/3/2er® < o

Choose £ = ¢/10. The affine images 7,.(Dj) lie in F; = F(a;,r,r). Since p, is the pushforward
of normalized Lebesgue measure on (—1,1)3, whose volume is eight, and the number of centers

is 8/r3,
> /przﬂ-
i 7

The boxes B; = B(aj,r) have bounded overlap. At a point there are only a fixed number
of horizontal grid pairs within radius 2r; for each such pair, |{s;] < 2r? restricts the vertical
grid coordinate, of spacing r, to an interval of length 472, containing at most three choices
when r < 1/2. Summing (16.103) gives > fFJ_p < CrM, and hence M > «af/(Cr) whenever
D = apy.

For o < 73/100, the displayed horizontal and central margins give T,.(D;) + B, C Fj.
Fubini preserves the mass lower bound for p,*7,. If merely o = o(r?), keep the same horizontal
annulus and enlarge the central slab width to C; (r3+4-¢). Its parameter in (16.103) is 6 = Cy(r+
o/r?) — 0; the horizontal margins persist since ¢ = o(r). The same overlap argument proves
(16.104). The convex-budget construction permits choosing these arbitrarily fine mollification
scales without losing its entropy divergence. O

16.6 Relative scalar slab and ball bounds alone do not control entropy

Theorem 16.8 (Geometric counterexamples with exponent arbitrarily close to four). The
ambient group in this theorem remains H'. For every real d < 4, there exist a singular com-
pactly supported probability measure o, smooth compactly supported probability densities p;,
and constants Cr, Cw,Cp < 0o, such that pjdg — o, all supports lie in one fized compact
set, and [ p;jlog(l + p;) — co. The same measures T = o and T = pjdg satisfy all the fol-
lowing inequalities, with constants independent of j. Put Qr = {|z| < R, |y| < R,|z| < R?},
E = ¢RQRr, and ET = ¢qRQar, where ¢ € H', 0 < R < 1, and R is any horizontal rotation.
Write (2,9, 2') = q~1g. For every horizontal unit vector e, every s € R, and all 0 < a,8 < 1,

T(ENn{le- (2/,y) — s| <aR}) < Cyart(E"), (16.105)
/ (2 4+ y*) dr < CwoR*r(E™T), (16.106)
En{|z'—s|<dR2}
7(EN{|Z —s| < 6R*} N {2 + ¢ > a®R?*}) < Cwda *7(E™T), (16.107)
T(EN{|z' —s| < dR%*}) < (Cy + Cw)8' 37 (E™). (16.108)
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Moreover, for every q € H' and 0 <r < R<1,
7(B,(q)) < Cp(r/R)"7(Bar(q))- (16.109)

No stationary PDE, coefficient tensor, Euclidean convex-test budget, or full horizontally convex-
test budget is asserted for these examples. The constants need not remain bounded as d 1 4.

Proof. Choose an integer N > 2, put M = N2 — 1, a = logM/(2logN) > 1/2, and D =
2+ log(N? —1)/log N > d. Such a choice exists because D — 4. We prove the ball estimate
with exponent D, which implies (16.109).

The finite-map probability measure.
Let ag = N72, and let the M vertical translations be

1-— ap
= =0,...,M —1. 16.11
tw M—_1 w, w 07 9 ( 6 O)
Use the N?M equally weighted maps
Fuww(g) = (u/N, v/N, ty)d1/n9, u,v € {0,...,N —1}. (16.111)

An explicit construction avoids any existence assumption for an invariant measure. Take inde-
pendent digits U;, V;, each uniform on {0,..., N — 1}, and independent digits W;, uniform on
{0,..., M — 1}. Define

X=> UN", Y=Y VN, (16.112)
i>1 i>1
. 1 .
T=) twND A= 3 Y UV =ViU)N~HH - Z =T+ A (16.113)
i>1 i<k

All these series converge absolutely, uniformly over digit sequences. Let o be the law of
(X,Y, Z), and let K( be the image of the compact digit-sequence space.

Splitting prefix and tail digits proves (16.111). The horizontal marginal is uniform on [0, 1]2.
The variable T lies in [0, 1]. Also

(N —1)? —(itk) 1 1
< ——F = — < -, .
A < 5 ZkN ST S 6 (16.114)

In particular the fixed, deliberately coarse bound
Ko C [0,1]? x [~1/3,4/3] (16.115)

holds for every N. The support of o equals Ky: every finite prefix has positive probability, and
its geometric diameter tends uniformly to zero.
A level-k symbolic cylinder has probability

(N°M) ™k =4P p=NF (16.116)
and its conditional measure is the image of ¢ under
E— g, 6:€. (16.117)

Its horizontal marginal is uniform on a square of side r. The prefix center has horizontal
coordinates in [0,1]?. Symbolic cylinders are disjoint events; geometric disjointness is not
needed below.

The vertical noise and its interval bound.
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The law v of T is the equally weighted measure for the M interval maps
t — aot + ty. (16.118)

Their intervals of length ag are separated by a positive gap

1—(10 agn
— apgp = .
M—-1 " M-1

(16.119)

At level k, basic intervals have length b = a’(‘j, mass M % = b®, and pairwise disjoint interiors
(in fact positive separating gaps).
For every interval I of length £,

v(I) < Fyt®,  Fy=N?+2. (16.120)

For 0 < ¢ < 1, choose b</{ < N 2p. Since distinct level-k basic intervals have disjoint interiors
and length b, an interval of length less than N2b meets at most N2+ 2 of them. Each has mass

b < £*. For £ > 1, total mass one proves the same bound. The exponent is greater than one
half because M > N.

Exact N-ary jumps of the area term.
Fix Y =), v;N~', away from the null set of ambiguous expansions. Rearrangement of the
absolutely convergent area series gives

AXY) =~ X 4 B (X), Br(X) = Y Udi(Y), (16.121)

where v
‘ _ Uin—24 —(i+k)
d;(Y) = Bl N~ 4+ k%' v IN . (16.122)

At every N-ary point of generation i, namely j /N’ with j not divisible by N, the jump is

16.123)
Vi 9, N+1 ok (
=Yy T N
VT
k>i
There are (N — 1)N~! such points, and
| N -2
0<Ji(Y) < SN™ (16.124)

Comparing the first distinct digit of two expansions shows that [y is nondecreasing: a unit
increase at digit 7, even with the largest possible decrease in every later digit, changes its value
by at least J;.

Furthermore,

SN = DNTLY) = (N = 1) D di(Y) = By (1) — By (0+). (16.125)

i>1

The identity follows by interchanging the absolutely convergent sums in the first expression
of (16.123). Thus all its variation consists of these jumps. There is no continuous part in
its variation measure. Choosing right-continuous representatives, finite sums of the jumps
converge uniformly, with omitted variation at most

N |
> (V- 1)NZ_1?N_21 = 5N—’f. (16.126)
i>k
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The values at the countable ambiguous expansion points have no effect on any integral over

X. Symmetrically,

A(X,Y) = gY - Bx(Y), (16.127)

with the same jump bounds.

Projection estimate averaged against the vertical noise.

Put
N N -1

[e%

For either sign in f(x) = cx + f(x) + b, where [ is a function just described, and for every
nonnegative smooth compactly supported g,

1
/V(dt)/o Ag(f(x) +1t) d:cSCp|c\/Rg. (16.129)

If ¢ = 0, this is immediate. For a finite jump sum and ¢ # 0, choose H' = g, 0 < H < G := [ g.
Integrating on the affine pieces gives

c/o g(f () 1) dx = H(F(1=)+t)— H(f(0+)+t)— S [H(f(at)+£)— H(f(a—)+1)]. (16.130)

a

The endpoint term has magnitude at most G. After averaging over ¢, a jump of absolute size
J contributes at most FyJ*G, by Fubini and (16.120). The entire jump contribution is finite,
since

Y (N 1N < (1;,)& % D (N/M)" = Sy. (16.131)
121 i>1

Taking absolute values, then multiplying by |c|, proves (16.129). Uniform convergence of the
finite jump sums passes this identity to the original 5. This argument covers both jump signs.
For g, = (g, qy), define

Ly(X.Y,Z)=Z — (¢ — ¢, X). (16.132)
Conditioning on Y, (16.121) represents this variable as
T+ By(X)+cX —LaY,  c=(q,—Y)/2 (16.133)

Using (16.129) and approximating the indicator of an interval of radius h, then using (Y —g,)? =
4¢?, gives
/(Y — qy)21{‘Lq,S|<h} do < 4Cph(1 + |qy]). (16.134)

Conditioning on X and using (16.127) gives the other term. Therefore, for every center, real
s, and h > 0,

/[(X —4:)? + (Y = ¢)* 11, —s)<ny do < 4CPR(2 + |qu| + |gy))- (16.135)

The central coordinate of ¢ can be absorbed into the arbitrary level s.

Cylinder localization proves all relative slab inequalities.
Fix E = qRQRr, 0 < R <1, and choose a cylinder scale
R

bl - NF* <
4N<T <

| 3

. (16.136)



Any two points of Ky have relative horizontal components of magnitude at most one and
relative central component of magnitude at most

5/3+1/2=13/6 < 3. (16.137)

Thus two points in a cylinder have relative horizontal length at most v/2r and central dis-
placement at most 3r2. In a rotated coordinate frame, each horizontal component is at most
V2r.

Every cylinder image meeting E is consequently contained in ET. Multiplication of a point
with horizontal rotated components bounded by R, and central coordinate bounded by RZ,
by such a displacement gives horizontal components less than R + v/2r < 2R, and central
magnitude at most

R? +3r® + Rr < 4R%. (16.138)

For a selected cylinder let ¢, = &, /T(g; 1q). Since it meets the smaller rotated box and its
normalized horizontal coordinates are in [0, 1]2,

1(¢w)a]s [(qw)y| <14 V2R/r <1+4V2N =: Ly. (16.139)

The exact identity
¢ " (90:€) = 6:(¢; ) (16.140)

shows that the horizontal weight scales by 72, while a central interval of radius § R? scales to
one of radius h = 6R?/r2. Applying (16.135) to the whole selected cylinder bounds its weighted
contribution by its symbolic probability times

4Cp(2 +2LN)SR%. (16.141)
Summing selected disjoint symbolic events, whose images all lie in E*, proves (16.106) with
Cw = 4Cp(2 + 2LN). (16.142)

For (16.105), a uniform horizontal square of side r has projection density at most v/2/r in
any unit direction. A strip of width 2a R has conditional probability at most

2v2aR/r < 8V/2Na. (16.143)

Summing the same cylinders proves (16.105) with Cy = 8v/2N. All arguments allow every
horizontal rotation. Inequality (16.107) follows by dividing (16.106) by a?R?. For (16.108),
split the central slab into horizontal radius less than aR and its complement, apply (16.105)
to a containing centered horizontal strip and (16.107) to the complement, and set a = §1/3,

Upper and lower ball masses.

For any center ¢, the horizontal projection of Br(q) is a disk of radius R. For each fixed
horizontal point, its vertical fiber is contained in an interval of length R?/2. Conditional on
X, Y, the vertical law is a translate of . Thus (16.120) and the uniform horizontal marginal
imply

o(Br(q)) < CrRP,  Cp=nFy27°, (16.144)

for all R > 0.

There is also a uniform lower bound at each support point. Indeed, for any two points of
Ko, (16.115) gives horizontal difference of length at most v/2 and relative central coordinate of
magnitude at most 13/6. Their relative gauge therefore satisfies

712
pt <4+16(13/6)* = 5 < 8L (16.145)
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Thus a cylinder of scale r has gauge diameter less than 3r.
Fix g € Ko and 0 < R < 1. Choose a coding of g, and choose its cylinder scale so that
R v R
— <r=N"<—. 16.146
3N = 3 (16.146)
The entire cylinder lies inside Br(g), and its symbolic probability is ”. Hence
o(Br(g)) > (3N)"PRP (g€ Koy, 0< R<1). (16.147)

Possible geometric overlaps only increase this mass; they do not affect the lower bound.
To obtain the relative estimate for an arbitrary center, suppose first that 0 < r < R/2 and
the numerator is nonzero. Choose g € Ko N By (q). Then

Br(g) C B2r(q). (16.148)

Here is an explicit check without invoking a metric triangle inequality. Write ¢~ 'g = (a,c)
with horizontal vector a and central scalar ¢; then |a| < R/2, |c| < R%/16. For g~'t = (b,e)
with ¢ € Br(g), one has |b| < R, |e| < R?/4. Their product has horizontal length at most 3R/2
and central magnitude at most 9R?/16. Its gauge fourth power is at most

81
(3R/2)* + 16(9R?/16)? = §R4 < 16R*, (16.149)

which proves (16.148). Combining (16.144)—(16.148) proves (16.109) for r < R/2, with constant
Cr(3N)P. Forr > R/2, the inclusion of the smaller ball in the outer ball proves it with constant
2P Thus one may take

Cp = Cr(3N)P 4 2P. (16.150)

Singularity and smooth approximation.
There are (N2M)J level-j cylinders. Cover each by the corresponding translate of the
dilation of the bounding box in (16.115), of volume (5/3)N~%/. Consequently

5 .
|Ko| < g(M/NZ)J — 0. (16.151)

Thus o is singular with respect to Lebesgue measure.
Choose a nonnegative smooth unit-mass density y supported in )1, and put

Xe(9) = e *Xx(61/29),  pe=xe*o0, (16.152)

where the convolution is on the left. Equivalently, p. is the density of HG for independent H
with density x. and G with law o.

These are smooth compactly supported probability densities. Smoothness follows from the
kernel formula

pe(9) = /xa(gkl) do (k). (16.153)

They converge weakly to o as € | 0, by continuity of multiplication on the fixed compact sets.
Every displayed relative inequality is preserved with its identical constant. Indeed, under
the fixed left translation g = h&, a center g becomes h™'¢q, and

g lg=(hlg)7 ¢ (16.154)

Thus relative coordinates, rotations, slab levels, horizontal weights, and all gauge balls retain
their exact form. Apply each inequality to the translate and average over h. This proves
(16.105)—(16.108) and (16.109) for every p. dg.
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Explicit entropy divergence.
Set r; = N =, gj = 7"]2, and p; = p.,. All supports lie in one fixed compact box, for example

[_27 3]2 X [_57 5]7 (16.155)

independently of j (and this coarse box works for every V).
For a prefix center g,, its horizontal coordinates lie in [0,1]%. If h € Q,2, the conjugate
J

95 hg., has horizontal components at most 7“]2» and central component at most
ri 4215 < 3. (16.156)
Multiplying it by a point of 6, Ko, using (16.115), gives a point in
[—2r;, 2r;]” x [=6r3,6r7]. (16.157)

Indeed its central magnitude is at most 375 + (4/3)r% 4+ 73 < 6r7. This box has volume 1927’?.
Left translation preserves volume, so

|supp p;| < 192(N2M)?N~4 = 192(M/N?)7. (16.158)

Jensen’s inequality for a probability density on this support yields

/pj log(1+pj;) > /pj log pj > jlog(N?/M) —log 192 — cc. (16.159)

All constants in the relative inequalities remain fixed while j tends to infinity.
O

Corollary 16.9 (The explicit twelve-map example). For N = 2, the construction uses exactly
the twelve maps

g — (u/2,v/2,3w/8) d1 29, u,v e {0,1}, we{0,1,2}.

The resulting singular probability and its smooth approzimations satisfy (16.105)—(16.108) with
Ch = 16V/2, Cw = 560, and admit smooth approximations whose entropies obey

[ pitos(1+ 1) = jlog(4/3)  log 192,

They also satisfy the relative ball inequality with exponent D = 2 + log 3/ log 2.

Proof. The three first-generation vertical intervals have length 1/4, gap 1/8, and equal mass
1/3. Thus the vertical interval estimate in the proof improves to v(I) < 4|I]l°83/1g4; an
interval of length b < |I| < 4b meets at most four basic intervals of length b. The sum of the
jump powers is at most one, so the projection constant becomes Cp = 5. Use cylinder scale
R/8 < r < R/4. Each normalized horizontal center has both coordinates of absolute value less
than 1 + 8y/2 < 13. The weighted projection bound is then 4 - 5(2 + 13 + 13)0R? = 5600 R2,
and the horizontal bound is 161/2a. The support-volume estimate is 192(3/4)7, which gives
the entropy bound. The general ball proof already applies to N = 2. ]

Remark 16.10. For any fixed A/\ > 1, the PDE ball exponent 14+3\/A is below four. Choosing
D above this exponent gives one entropy-divergent geometric sequence satisfying both that
exponent and every displayed scalar slab family. This establishes insufficiency with finite
uniform constants, and does not identify those constants with optimal PDE constants. The
convex-budget construction is a separate sequence; no conjunction of its convex budget with

the IFS bounds is claimed.
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16.7 A transmission condition excludes the twelve-map measure from the
PDE

Proposition 16.11 (Tested normal-stress continuity). In coordinates (x,y,w), let X = 0y,
Y = 0y + x0y. Suppose locally p = dx py(dy, dw) is a nonnegative measure whose conditional
masses on each fized compact (y, w)-set are uniformly bounded on compact x-intervals. Suppose
Q = Ap, where A is Borel symmetric and \I < A < AI p-almost everywhere. If L%p = p for
a locally finite signed measure p, then for each ¢ € C2(R?), Fy(z) = [ dQ11. belongs to

I/Vlifo If p, has weak one-sided limits p_, p+ at an interior plane, then

Ap— < Apy,  App <Ap-. (16.160)

The assertion remains valid for the standard-coordinate operator La + €A, after the change
w =z + ay/2, with Fy = [ d(Qu14 + eps) and constants X + ¢,A + ¢ in (16.160). For
admissible stationary measures with a mass bound and nonnegative sinks, the conditional-mass
premise and uniform local bounds for each tested Lipschitz norm follow from the equation.

Proof. For zero viscosity set

F(z) = / $dOmn.  Glz) =2 / (y + 2th) dQ12.0,

H(x) = / o dQ12.0 + / (g + 208 0 + ) dQ2.0-

All three functions are locally bounded. Direct differentiation of n(z)y(y, w) gives
X2(me) ="y, (XY +Y X)) = 20/ (¥ + 2tw) + ntbu,

YV2() = n(thyy + 20y + T Puw).

The distributional identity is therefore F'—G'+H = pu,;, where fi is the sink paired with ¢). On
a compact interval choose a bounded-variation primitive B of j1,—Hdz. Then (F'—G—-B)" =0,
hence F' = G + B + c is bounded and F has a Lipschitz representative. For nonnegative 1),
ellipticity bounds this representative between Ap,(¢) and Ap, (1)) almost everywhere. Taking
one-sided limits along sequences outside the exceptional null sets proves (16.160). Radon
regularity passes the smooth-test inequalities to measures; no trace of A is required.

The volume-preserving map w = z + zy/2 sends the standard horizontal fields to the
displayed gauge. The original Laplacian becomes exactly

2 2
& = Oyo + Byy + YO + 10y + <1+x Zy )aww.

This follows by squaring 9, + (y/2)0w, Oy + (2/2)0y, and Oy; no first-order term is generated.
Add e [ dpg to F, € [ yihy, dpy to G, and

2 2
6/ [wyy+x¢yw+ <1+$ 1’3/ >www:| dpx

to H. The same distributional identity and proof apply, with the stated shifted ellipticity
constants.

For general admissible stationary measures, the scalar occupation estimate of Lemma 12.1,
applied to the original coordinate x, has nondegenerate horizontal gradient because Xz = 1.
It bounds the local projection in z by a constant times Lebesgue measure. Disintegration on
each compact product neighborhood supplies the bounded conditional masses. The local sink
bound obtained by testing a nonnegative cutoff bounds |[|/iy|| uniformly. Thus F,G, H and B
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are uniformly bounded. On nested intervals the additive constant ¢ is bounded by integrating
F' = G + B + c and using the endpoint bound for F. In particular,

[F 2oy < Crra(1Flloe + 1Glloo + 1H llo + Nl l), I €.

For a signed sink this regularity still holds, but the uniform constant additionally uses its local
total variation. O

Theorem 16.12 (The twelve-map IFS is not stationary). The twelve-map measure of Corol-
lary 16.9 cannot satisfy the stationary adjoint equation for any Borel symmetric A with fized
0 < M < A< AI, and any constant € € [0,1], even locally near the interface described be-
low and even with a locally finite signed sink. No infinite sequence of its smooth probability
approzimations, weakly convergent to it on a fired ambient domain containing its support, can
satisfy the stationary hypotheses with common ellipticity and mass bounds and nonnegative
sinks. The same conclusions hold after adding any fired smooth nonnegative background with
a fized positive coefficient on the IFS measure.

Proof. For N = 2 the vertical random variable in the IFS is T = >"..,(3/2)W;47%, with W;
independent uniform digits in {0, 1,2}. Its law v is supported in [0, 1], singular, and satisfies
v([0,1/32]) > 1/27: the event that its first three digits vanish has that probability and puts T
in [0,1/64]. In coordinates w = z 4+ xy/2, the IFS measure has conditional fibers

pz(dy, dw) = 11y (y) dyv(dw — B,(x)),  By(x) = Z Uidi(y),

T = Z U27%, y= Z Vil di(y) =27 kz Vi2F + Ly,
7 7 >1

All d; > 0; dyadic ambiguity affects a null set only. For 1/2 <y < 9/16,

di(y)=§+30u—3 >4 0<> dily)=3u—3)—5> Wi *<g
1>2 k>1

The second identity follows by interchanging absolutely convergent sums. Thus Sy(x) €
[0,1/32] for x < 1/2, whereas (,(z) > 1/8 for x > 1/2, almost everywhere. Choose nonzero
0 < x € C*((1/2,9/16)), and 0 < ¢ € C((—1/64,3/32)) equal to one on [0,1/16]. For
Py, w) = x(y)¢(w),

) Z o= [ x>0 (2<1/2)  pu)=0 (x>1/2).

These inequalities are only needed in a fixed small interval about 1/2. Proposition 16.11 would
make F, continuous, while ellipticity forces Fy, > (A+¢€)co on the left and F, = 0 on the right.
This is impossible.

For smooth approximations p; dg — p, suppose an infinite admissible subsequence existed.
Set @; = Ajpjdg. The matrix measures have bounded total variation and satisfy Ap;Idg <
Q; < Apjldg. The sinks have uniformly bounded mass on each compact interior set, since a
nonnegative cutoff equal to one there gives 1 (K) < [ p;(La;+e;A)x < Cy. Weak compactness
and a diagonal extraction give local limits @), 1 and €; — &, with p > 0 locally finite. The cone
inequalities pass to the limit; Radon—Nikodym then gives ) = Ap with the same ellipticity
bounds. The test derivatives are fixed smooth functions, so the weak equation passes to the
limit and contradicts the interface obstruction.

Finally let p = ap + (1 — a)bdx dydw, with 0 < o < 1 and fixed smooth b > 0. The
one-sided IFS shifts at « = 1/2 are f_(y) = > ;> di(y), B+(y) = di(y); uniformly summable
coefficients and dominated convergence justify these weak limits. The smooth background has
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the same absolutely continuous trace on both sides. On (1/2,9/16) x (—1/64,3/32), the right
IFS trace vanishes, while the left has positive mass concentrated on

E={(y,w):1/2<y<9/16, —1/64 < w < 3/32, w— [_(y) € suppv}.

This is a Borel set of two-dimensional Lebesgue measure zero by Fubini. The right trace,
including its background, gives F zero mass; the left trace gives it positive mass. This contra-
dicts the two-sided measure domination in Proposition 16.11. The compactness argument just
given also excludes smooth approximations with this fixed background. No assertion about an
arbitrary varying background is made. O

17 Further exact Heisenberg stresses and entropy identities

All results in this section concern the first Heisenberg group in its standard exponential coor-
dinates. We fix -
Xz@x—%c")z, Y =0,+50., T=0.,

and write dg = drdydz, ( = x +iy, r = ||, p = 12/4, Z = X +iY, Z = X —iY, and
A = X? 4+ Y2 For a real symmetric matrix tensor @, set

TQ = X?Q11 + (XY +YX)Q12 + Y2Qon.

The fields are divergence free, so T(Ap) = 0 is exactly the stationary adjoint equation for
the prescribed symmetrized operator, with zero Euclidean viscosity and zero sink. All the
explicitly constructed stationary stresses below have this zero-viscosity setting. The pole-
family obstructions and the angular-entropy identity have the wider viscosity ranges stated in
their propositions.

17.1 A complex identity producing exact stationary stresses

Proposition 17.1 (CR stress identity). Let F' be a smooth complex function on an open subset
of H' such that ZF = 0. Put

1

q=ReF, w = ZZTF, Q= < (17.1)

-8

qg+Rew —Imw
—Imw g¢g—Rew)’

Then Agq+Re(Z%w) = 0, equivalently TQ = 0. The eigenvalues of Q are q=|w|. In particular,
if ¢ >0 and |w| < kg with 0 < k < 1, then A = Q/q has bounds (1 — k)] < A< (1+k)I and
L%q = 0.

Proof. The exact commutators are

[X,Y] =T, (Z,7] = 2T, (2, T)=[Z,T)=0, Ap=3(ZZ+ZZ).

Therefore Ay F = iTF. Moreover Z( = 2 and Z(TF) = 0, whence ZQ(CQTF) = 8T'F. Since

w = —(i/8)C*TF, it follows that 7w = —iTF. Taking real parts proves the first identity.
Expanding
Re(Z%w) = (X2 —Y*)Rew — (XY + Y X) Imw

proves the tensor identity with the displayed minus sign in its off-diagonal entry. The eigenvalue
and ellipticity statements follow by computing the characteristic polynomial of the trace-free
part. O
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17.2 An explicit resolvent family and its exact singular limit

Theorem 17.2 (Resolvent stresses with an excluded strong L? endpoint). Fix
Qo={r<1, |z| <1}, Ko={r<1/2, |z| <1/2} € Q.

ForO0<a<1, setus =a+p and

=2

Ug ¢ Qo + Rew, —Imw,
== = = . 17.2
QCL ug + 22 9 wa 8('U/a + 22)2 9 QCL ( _ Im wa qa, _ Re wa ( )

Let M, = fQO Qas Pa = Ga/Ma, and Ay = Qo/qq. These are smooth probability densities and
smooth symmetric coefficients satisfying

I <A, <=1, L4, pa = 0.

[N
[\CR V]

As a | 0, the scalar densities and normalized tensor entries converge in L'(Qo) to an eract
stationary density and stress with the same bounds. The limiting density pg does not belong to
L?(Ky). More precisely,

2 1
2
dg > — 1 1+— ) — <1/16). 17.
/Kopag_wgog(nfm) o (0<a<1/16) (173)

Nevertheless, for every fited 1 < s < 2,

sup / pe dg < 00, sup / Palog(1l 4+ pa) dg < 0.
0<a<1.JQy 0<a<1JQq

Thus this family disproves a uniform strong local L? conclusion at ellipticity ratio three, and
its limit disproves qualitative local L?> membership. It does not disprove entropy integrability.

Proof. For D, = a + p — iz, direct differentiation gives ZD, = 0. Apply Proposition 17.1 to
F, = D' Tts formulas give exactly (17.2), and

|wa|_ r2 B o <1
G Sus 2(a+p) ~ 2

This proves the tensor equation and ellipticity. For each fixed horizontal point, [ ue/(u2 +
22)dz = 7, hence M, < 72. On 1/2 < r < 1, |z| < 1, one has 1/16 < u, < 5/4 and
ga > (1/16)/((5/4)% + 1) = 1/41. This region has volume 37/2, so

mo = 31/82 < M, < 2. (17.4)

Scalar normalization preserves the zero stationary equation.

Off the vertical axis define go, wo by (17.2) at a = 0, and set both to zero on that null set.
On the tube 7 < 7, integration in z bounds the ¢, mass by 7272, uniformly in a, and bounds
the |wg| mass by half that amount. The same estimates hold at a = 0. On the complement,
the rational formulas converge uniformly on the fixed bounded coordinate region. First letting
a | 0 there and then 7 | 0 proves strong L' convergence of the scalar and every tensor entry.
Thus M, — My € [mg, 7%]. Define Ag = Qo/qo off the axis and Ag = I on it. This is Borel and
obeys the same matrix bounds. The normalized tensors converge strongly in L', so their zero
weak equations pass to the limit against every compactly supported smooth test. In particular
no hidden point or line source has been discarded.
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If a <1/16 and 0 < p < 1/16, then u, < 1/8, and |z| < u, lies in the central portion of
K. There g, > 1/(2u,), so

/16 g 1
2 P
g2 [ 5= oo (1+>.
/Ko o 2(a+p) ® 16a

Here dz dy = 4w dp after angular integration. Division by M2 < 7% proves (17.3); the same
improper integral at a = 0 diverges. Finally, with J, = [ (1 + ¢*)7* dt,

47 J.
[az=tiasp' [ @< 0P 0<az)
R Qo 2—s
The lower mass bound and vlog(1 + v) < Cs(v 4 v®) prove the remaining conclusions. O

17.3 Every positive-real one-variable holomorphic ansatz

Theorem 17.3 (Uniform powers for the positive-real CR class). Let H be holomorphic on
{Re D > 0}, with Re H > 0. For 0 < a <1, define on Qp

—2
Go,qg = ReH(a+ p —iz), wa,H:—%H’(a—i—p—iz), (17.5)

and form Qq nu by the tensor convention in (17.1). Then Aq g = Qa1 /da,H is smooth, sym-
metric, and satisfies 1/2 < Aqp < 31/2. The normalized probability po v = qa,H/ fQO Qa,H
satisfies L3 pa,u = 0, with zero sink and zero viscosity. For every fired 1 < s <2,

sup ||pa,#llLs(00) < Cs. (17.6)

H,0<a<1
The constant depends only on s and the fized cylinder, not on H. Uniform entropy follows. For
each fized H, the normalized scalar and tensor have exact L' stationary limits as a | 0, and
the same estimates apply to these limits. The strong endpoint s = 2 cannot be added uniformly.

Proof. We give the positivity estimate and harmonic representation explicitly. Fix Dy in the
right half-plane and write ug = Re Dy, ho = Re H(Dy). The maps

D — Dy - W — H(Dy)

— — _—
D + Dg W + H(Dy)

map their half-planes to the disk and have derivatives 1/(2ug) and 1/(2hg) at the designated
points. Conjugating H by them gives a disk self-map fixing zero. The Schwarz lemma therefore
gives (Do)
Y Re H DO
/(D) < T,
Here the disk Schwarz lemma, follows from the maximum principle applied to the quotient of the
map by its variable on disks of radius tending to one. Since Z(a+ p—iz) = 0, Proposition 17.1
gives the displayed stress, and (17.7) yields |wq 1|/qa,uz < p/[2(a + p)] < 1/2.
Put h =ReH, m(D) = (D —1)/(D+1), and g(w) = h((1 + w)/(1 — w)). The function
g is positive harmonic in the disk and ¢g(0) = h(1) > 0. For 0 < b < 1, the circle measure
g(be') dt/(27) has mass h(1). Along a sequence b 1 1, it has a weak limit o of the same mass.
The Poisson formula on the radius-b disk, at a fixed interior point w, uses kernel P, ;. The
kernels converge uniformly on the circle, so g(w) = [ P,(§) do(§). The Poisson formula here
follows, for smooth boundary values on the smaller circle, by expanding its explicit harmonic
kernel and using the maximum principle; no boundary trace of H on the unit circle is being
assumed.

(17.7)
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Separate the atom by, = o({1}) and parameterize the rest by & = m(it), t € R. Let 7 be
the image of the remaining finite measure. Direct computation of P, (&) = (1 — |w|?)/|¢ — w|?
gives

h(u + iv) = baeu +/ L+ #)u dr(t),  be + 7(R) = h(1). (17.8)

r U2+ (v—1)2
Indeed 1 — |m(D)|? = 4u/|D + 1|2, |1 — m(D)|?> = 4/|D + 1|2, and |m(it) — m(D)|?> = 4|D —
it|*/[(1 + t3)|D + 1]?]. Thus the linear term, representing the boundary point at infinity, is
included.

On 1/2 <r <1, |z| <1, the variables u = a+p, v = —z obey 1/16 < u < 5/4, |[v| < 1, and

u? 4 (v — 1) < 25/16 + 2 + 2t < (57/16)(1 + 2).

Every kernel in (17.8), and also its linear component u, is at least 1/57 there. Since the region
has volume 37/2,

T
M(%H = / Qa,H Z 7h(1> (179)
o 38
For fixed 1 < s < 2, consider kot = (14 t2)(a + p)/[(a + p)? + (2 + t)?]. If |t| > 2, then
|z +t| > [t|/2 on the cylinder and k,; < 5(a + p) < 25/4. If |t| < 2, integration first on the
whole central line gives

84 s _ B
/ kS, < ordm/ (1/4)%73, JS:/(l—i—vQ) S dv.
Q 2 R

— S

These bounds are uniform for 0 < a < 1, interpreting the axis values at a = 0 arbitrarily. The
linear component a + p has the same type of uniform bound. Divide (17.8) by h(1): it is a
probability mixture of these functions. Scalar Jensen and Tonelli imply ||qq,# || s (0q) < Bsh(1),
with By independent of a, H. Division by (17.9) proves (17.6), and a fixed subcritical exponent
proves entropy.

For fixed H, define qo g, wo, i by their formulas off the axis. On the tube r < n, Holder’s
inequality gives

| < B CmR)
{r<n}nNQo

The same holds for the limit, and |wq i| < ¢q,1/2 controls every tensor entry. Away from the
tube the arguments of H, H' stay in a compact subset of the right half-plane, giving uniform
convergence. This proves strong L' convergence of scalars and tensors; the positive lower
normalization bound persists. Their weak zero equations therefore pass to the limit, including
the entire axis. The limiting ratio is Borel and admissible after assigning I on the axis. Fatou
preserves every subcritical power estimate. Finally H(D) = 1/D gives Theorem 17.2 and
excludes a uniform strong L? endpoint. O

Corollary 17.4 (Exact oscillating stresses). For k > 0, set
k_ :
T 14 e—k:’r‘2/4 COS(]CZ), wy, = gcze—kr2/4€—lk‘2'

These smooth scalar functions and tensors satisfy TQp = 0, with 0 < g < 2 and |wg| < qx/2.
Assigning an admissible coefficient value on {qr = 0} produces a Borel stationary coefficient
matriz with bounds I1/2,31/2. After normalization on Qq, the densities are uniformly bounded:

L 1
fQqu T—1

(k> 0).
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Proof. Take the entire function H(D) = 1 + e *P, whose real part is positive in the right
half-plane, and let a = 0. The displayed formulas also satisfy the smooth CR identity directly
on the axis. With s = kr?/4,
|w| s 1
a ~ 2(es—1) — 2

where the denominator is nonzero; at a zero of g, r = 0 and w, = 0. Direct integration gives

87(1 — e M4 sink
/qk:27r—|— m( ¢ ) sin > 27 — 2.
Qo

<

k2
For k < 7 the added term is nonnegative. For k > 7, use 1 — e k/4 < k/4 to bound its negative
part by 27/k < 2. Since g < 2, the claimed bound follows. O
17.4 What positivity of a CR real part does not guarantee

Proposition 17.5 (Failure of a particular elementary right inverse). There is a family of
smooth, strictly positive scalar functions q, < 2, 0 < n < 1, and smooth ezact solutions of
Apqy + Re(Z?w,) = 0, for which |wy|/q, is unbounded as n 1 1. Thus the elementary central-
frequency right inverse below does mot preserve positivity of the stationary tensor, even for a
positive CR real part. This does not exclude a different positive tensor for the same density.

Proof. For any CR function F', the central commutation relations give
Z72F = 4iTZF,  Z°7Z%F = —8T2F.

At a nonzero central frequency the formal choice w = (i/8) Z?T ' F therefore satisfies 7w =
—iTF; here T~ simply divides that frequency and has no zero-frequency ambiguity. Take

G = \/Ezefrz/QeQiz.
Using Z = 29, — (i/2)¢T and Z = 207 + (i/2)CT, direct differentiation gives
ZG =0, TG=2G, ZG=2/e(l—r2e "2 72G=4\el(r? —2)e /22>,

Moreover |G| = ere /2 < 1. Set ¢y = 1 +nReG and w, = (n/16)Z*G. The frequency
calculation proves the exact stress identity, and ¢, > 1 — 7 > 0. At the fixed point ( =1,z =
/2,

|w,7| N n

G=-1, q=1-n  Z*G=4, = — 0.
! dn 4(1—n)
For n > 4/5, the eigenvalue g, — |wy| of the resulting tensor is negative there. Only this
particular right inverse is ruled out. O

Proposition 17.6 (The explicit squared-modulus pole family). For a fized 8 > 0 and a > 0,
let

90,8 = [(a + T2/4)2 + 22]_57 DPa,p = Qa,,(?//Q qa,B3-
0

For each fized 0 < [ < 1, the limit qo 3 belongs to L*(Qy) whenever 1 < s < 1/, and
the normalized family has uniform entropy and these uniform power bounds as a | 0. The
constants may depend on B; no uniformity as 5T 1 is asserted.

If3/4 < B < 1, the normalized limit cannot be stationary with any finite positive ellipticity
bounds, a nonnegative finite sink, and any constant £ € [0,1]. For every fixed > 3/4, no
sequence aj | 0 can make all py; g stationary with one fized pair A, A, nonnegative finite sinks,
and arbitrary constants €; € [0,1]. For > 1, the normalized densities instead converge weakly
to a point mass at the origin.
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Proof. In (p, z) coordinates, polar integration in the horizontal variables gives dg = 4w dp dz.
Near the origin the limiting power integral is a constant multiple of fp>0 (p*+2%)7P dpdz, which
is finite exactly when s < 1. Away from the origin the function is bounded. Also ¢, 3 < qo 3
for 8 < 1, and the normalization masses have a positive lower bound for all sufficiently small
a, by integration on any fixed annular region. Dominated convergence proves L! convergence
and the stated powers and entropy, for each fixed f.

Every admissible stationary density has a bounded compactly localized marginal in =,
uniformly under a unit mass bound: apply Lemma 12.1 to f(z,y,z) = z, since Xx = 1. For
the proposed limit, work in a fixed inner rectangle about the origin. Integration first over
|z| < p gives a lower bound c¢p'=25. For 2|z| < |y| < cp, this is bounded below by a constant
times |y|2~*#. Hence the localized 2-marginal is bounded below, as = — 0, by

clog(1/z]) (B=3/4),  ca** (8>3/4).

These are unbounded on sets of positive measure approaching the origin, contradicting the
scalar occupation estimate. For 3/4 < 3 < 1, the strong L' convergence passes any common
scalar occupation bound for an admissible sequence to the limit, giving the same contradiction.
This argument is uniform in the allowed viscosities.

For fixed 8 > 1, monotone convergence shows fQO ga,3 — 00, while outside every fixed
neighborhood of the origin the unnormalized integrals are bounded by the integrable restriction
of qo,3. Thus p, g dg — dp. Choose a fixed compact cutoff neighborhood of the origin and then
an x-strip of sufficiently small width. Its mass tends to one, whereas the common stationary
scalar occupation estimate would bound it by a constant times that width. This again excludes
an admissible sequence with fixed coefficient bounds. O

17.5 Sharpness of the inverse radial moment

Theorem 17.7 (The inverse-moment threshold is sharp). Fiz 0 < A < A, put s = A\/A, and

on Qg let
5+ 1 s—1

A A=Ae, Qe+ Aer@ep  (r>0),

where e, = (x,y)/r and e, = (—y,x)/r. Assign any admissible matriz value on the axis. This
1s an exact stationary probability density with zero viscosity and zero sink and the prescribed
etgenvalues. For every compact cylinder containing an axis segment in its interior,

-8 _ ) >s—|—1:A+)\
/Kpp dg = o0 if B> 5 T

p:

Thus the strict range in Theorem 16.2 is sharp for inverse moments, including when A = A.
This asserts neither sharpness of its density-power exponent nor failure of entropy.

Proof. Writing ¢ = (s +1)/(4r), normalization is fQO p = 4mc fol r*dr = 1. The tensor Q = Ap
is independent of z, and off the axis its planar divergence is

divy, Q = [Ap'(r) + (A — )\)p(:) er =0,

since A(s — 1) + A — A = 0. There is no distributional line source: integration by parts
outside a radius-r tube against a fixed smooth vector test leaves an inner boundary term
bounded by Crp(r) = Cr® — 0. Thus the first planar divergence vanishes distributionally
across the axis. Since the tensor is independent of z, its horizontal row divergence is the
planar one; a further horizontal divergence gives 7 = 0. This uses precisely the symmetrized
adjoint convention. Finally, near an interior axis segment, [ K pp~? contains a positive constant
times fg 0528 dr, which diverges exactly at and above the stated threshold. At equality
the divergence is logarithmic. Entropy is finite because its radial integrand is bounded by

Cr*(1+ |logr|), and s > 0. O
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17.6 An exact conditional angular entropy identity

Proposition 17.8 (Marginal and angular entropy). Assume the standard stationary density
hypotheses (16.2), now allowing arbitrary constant € € [0, 1], arbitrary Borel coefficients in the
prescribed matriz bounds, and a nonnegative finite sink. Let 0 < x < 1, x € CX(Q), and
extend f = xp by zero. Put

2m
dt
q(u,z) =2 f(2v/ucost,2y/usint, z)dt (u>0), dw = o
0 i
Set q(u,z) =0 for uw < 0. For almost every fiber with ¢ > 0, define
4r f(2y/ucost,2y/usint, z)
q(u, z) ’
put F =1 onq=0. Then [ Fdw =1, and the nonnegative extended quantity

F(u,z,t) =

Ex(p) = /q(u, z) [/ F(u, z,t)log F(u, z,t) dw(t) | dudz

satisfies the exact identity

q
/RS flog fdg = /}R2 qlogﬂdudz—ké’x(p). (17.10)

We use 0log0 = 0, and the identity is meaningful even before finiteness of the entropy of f is
known. The marginal term has uniformly bounded absolute value. Consequently

‘/flog(Hf)dg—gx(p)‘ <, (17.11)

whenever either term is finite; if one is infinite, both are infinite. Thus bounding these localized
conditional angular entropies is equivalent to the stationary local entropy estimate. This identity
by itself supplies no independent angular-entropy bound.

Proof. The Jacobian is dedydz = 2dudtdz = 4ndudwdz. Hence ¢ = 4w [ fdw, and the
normalization of F' follows. Fibers where ¢ = oo form a null set and can be redefined arbitrarily;
where ¢ = 0, f = 0 for almost every angle. Substitution of f = ¢F'/(4m) gives (17.10) formally,
and the following integrability argument justifies it with extended values.

Theorem 16.2, applied only to its projection assertion, gives [ g t? < Cy,¢ for any fixed
0<6<(A+X)/(4A). Tts use imposes no angular symmetry on p. The support of ¢ lies in a
fixed compact set, so its power bound and g|logg| < 1/e on ¢ < 1 imply [ ¢|log(g/(47))| < oo,
uniformly. Meanwhile F'log F' > —1/e, and its negative part against g dudz dw has mass at
most [ ¢g/e < 1/e. Thus the separated marginal term is integrable and the other has integrable
negative part; extended Fubini never subtracts two infinities. Jensen gives [ F'log F' dw > 0,
proving the stated nonnegativity.

For v > 0,

0 <wlog(l+v)—vlogv =vlog(l+1/v) <1,

with the value at zero interpreted by continuity. Integration over the fixed compact support of
f, and the uniform absolute bound for the marginal entropy, prove (17.11). If y = 1 near K, a
bound for &, (p) bounds the entropy on K. Conversely, local entropy on the compact support
of x, monotonicity of vlog(l + v), and 0 < x <1 bound the entropy of f, hence &, (p). O

Corollary 17.9. For the stationary class in Proposition 17.8, &€, (p) < Cy uniformly over the
coefficients, the nonnegative sink, the density, and € € [0, 1].

Proof. Apply the stationary conclusion of Theorem 2.1 to supp x in H', and then use (17.11).
The hypoelliptic entropy theorem, rather than the decomposition alone, supplies this bound.
O
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18 Directional coefficient variance and stationary concentra-
tion

This section concerns a Carnot group of arbitrary step. The coefficient-variance statements do

not assume any equation. The stationary concentration estimate uses the double-divergence

equation with zero coordinate viscosity. The obstruction below is an obstruction to an un-

conditional comparison of regularizers; its input data are not asserted to solve a stationary
equation.

18.1 Convolution orientation and nested smoothing

Let G have graded Lie algebra V; & - - - @&V, homogeneous dimension D, dilations d,., and Haar

measure dz. Fix a basis X1,..., X, of V1. For a Lie algebra vector v, our conventions are
Xhfw)= S o), XEf@)= S flespl)a).
t=0 t=0
Thus the X; = XiL are left-invariant and X = —X;. We use
(f * g)( / F)gly™ ) dy = /Gf(my‘l)g(y) dy. (18.1)
In particular, wherever the operations are defined,
Xyx f)=n=(XFf),  XHnxf)= (X« f. (18.2)

These two different identities will not be interchanged. Let |z| denote the distance from the i-
dentity for a fixed left-invariant Carnot—Carathéodory distance. It is symmetric under inversion
and subadditive under multiplication.

Let p € L'Y(G) be nonnegative, M = [p, and let Q = pA, where A is a measurable
symmetric m x m matrix satisfying Al < A < Al pdx-almost everywhere. The Frobenius
norm is denoted by |- |p. If M = 0, all assertions below are interpreted as zero identities.

Lemma 18.1 (A positive nested approximate identity). Put r; = 277 for j > 0. There exist
smooth strictly positive probability densities K; and n,, such that

Kj=n, *x Kji1, Kixf— f inLYGQ),
and, for every fized homogeneous right-invariant vector field Y of degree k,
Y, | < CyrFap,. (18.3)

The same construction permits bounds of this form for any fized finite word of homogeneous
derivatives, with its total degree in the exponent.

Proof. In exponential coordinates = = (x1,...,z,) adapted to the grading, set

2) =S Je ) = en(1+ p(a) N
k=1

The exponents are even integers, so p is a smooth positive homogeneous polynomial of degree
2s!, vanishing only at the identity. For a homogeneous field Y of degree k, homogeneity and
compactness of {p =1} give

Y p(x)] < Cy (1+ p(a))' =+,
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Differentiation, and then iteration for higher derivatives, give |Y®n| < Cyn. Choose N large
enough that 7 is integrable and has a finite first |- |-moment; normalize its integral to one. The
dilates n,(x) = r_Dn(él/Tx) satisfy (18.3).

For each ¢ > j, let Z, have density 7,,, with these group-valued variables independent.
Since the sum ), ; E|Z| is finite, their ordered products are almost surely Cauchy. By left
invariance, consecutive products are at distance |Zy|. Completeness gives a limiting product.
Its law is

K= Ny % Ny ¥ Mrjn %0

Convolution of its tail law with the first factor gives a strictly positive smooth density. The
derivative bounds just established justify differentiation under this convolution, to every fixed
order. The expected distance of the product from the identity is at most C Zez jre Conse-

quently its law concentrates at the identity as j — oo. Continuity of translations in L', followed
by integration against these probability laws, proves the approximate-identity assertion. O

Theorem 18.2 (Variance increments control right derivatives). With the kernels of Lem-
ma 18.1, define

pi=Kjxp,  Qi=K;jxQ A =0Q;/p; V}‘—/Gpj\Aj\%dw-
If M >0, pj >0 and \I < Aj < AI. Moreover,
AV 1= Vi =V = [ diada >0, (18.9
) = [ ey s 1Ay (0) = Aa) .
For a homogeneous right-invariant field Y2 of degree k,

r]zk/pj]YRAﬂ%dwg Cy AV, erz-k/pj]YRAﬂ%daﬁg CymA*M. (18.5)
G

>0 G

Proof. The normalized kernel weights 7, (zy~Y)pj+1(y)/pj(x) are a probability distribution in
y, and Aj(x) is their mean of A;1(y). This proves cone preservation and the pointwise variance
identity

d;(x) = /G s (2 31 () A ()3 dy — ()| Ay ()2

Integration in x proves (18.4). Differentiating the quotient in the right-invariant direction, with
precisely the second identity in (18.2), gives

1

YRAj(:c) = m

/G O B )y pj1 () [ A () — Ay ()] dy.

The score bound and weighted Cauchy—Schwarz imply p;|Y 1 A4;[% < C’yrj_%dj. Finally, 0 <
V; < mA?M, so the nonnegative increments telescope. ]
Corollary 18.3 (Conversion on a ball of the smoothing scale). For each fizred R > 1,
m
rj?/ pi > IX} A% dz < CrAV. (18.6)
B(e,Rrj) i—1

The sum of its left-hand side over j > 0 is at most CrmA?M.
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Proof. Choose homogeneous bases Y}, , of all higher layers. The adjoint representation gives
the exact frame conversion

= X[+ Z Z bi .o (2) Vi @ bio(0r) = 7710 1 o ().
k=2 o

Indeed X* at z equals X fdzv at x; the Baker—-Campbell-Hausdorff formula gives the stated

polynomial degrees. On B(e, Rr;) the coefficient of a degree-k field is bounded by CRT?_I.
Squaring the finite sum and applying (18.5) for each layer proves the assertion. O

Remark 18.4. For any fixed g € GG, the preceding statements apply after pulling the data back
by the left translation x — gzx. This produces a smoothing depending on that anchor. The
result does not identify the smoothings at different anchors. Nor does it supply an unconditional
left /right comparison on a fixed spatial region. On a proper open set the kernels must be applied
to localized, extended data, with all errors retained. Only for an equation defined globally, and
convolutions which are defined, does (18.2) justify exact commutation with its left-invariant
distributional derivatives.

18.2 Failure of a global left-direction replacement

Proposition 18.5 (A nonstationary regularizer obstruction). Suppose G is nonabelian and
A < A. Let PEf = hy+ f be the heat semigroup generated by Lr = > ,(XF)%. There are
smooth compactly supported unit-mass densities p™) and smooth symmetric coefficient fields
AT with XI < A" < AI, supported as stress data near one fized point, such that, on a fized
compact neighborhood K,

[, frts

for some horizontal v. In contrast, the same expressions summed over the horizontal right-
invariant derivatives and integrated on all of G remain bounded uniformly in r. No stationary
positive-source equation is asserted for these data.

PRy

(1) A(r)
X, ( a0y )>‘ dz dt — oo
F

Proof. Noncommutativity and generation by Vi provide g € G and v € V; such that Ady v has
a nonzero higher-layer component. Write Wy = (Ad, v)¢, and let £ > 2 be its largest nonzero
degree. Choose b € C2°(G) nonnegative of mass one. Choose a smooth bounded symmetric
Ap, taking values strictly between Al and Al, such that WkLAo = 0 on an open region where
b > 0. For example, a small nonconstant smooth scalar perturbation of cI, in a fixed symmetric
matrix direction, does this.

For Fy.(z) = 61/,(zg™"), put

P (@) =1 Pb(Fo(x), AT (x) = Ao(Fr(x)).
Right-translation invariance and homogeneity of Lg give, with b, = PRband B, = PX(bAy) /b,

P (p"AW) ()

PE p"(z) = r P (F(x)), = B.(F,(z)). (18.7)
T4T P7~27— (r )(.’E)
The identity x exp(tv)g~t = (zg~1) exp(t Ad, v) then yields
k
XF(BroFy)(x) =Y v “(W}B,)(Fp()). (18.8)

(=1
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Smooth convergence as 7 | 0 on a compact region where b > 0 provides a compact set U and
0 < a < by with

b*
J:/ /bT|W,fBT|2Fdsz>O.
a U

2

Change variables = 0,(2)g, t = 727 in the integral over F.-'(U) x (ar?,bsr?). Equations

(18.7)—(18.8) give

[
7,2—2](2 / / bT
a U

All these sets lie in one fixed compact neighborhood of g for small 7.
For completeness, if p; = PRp and Q; = PF(pA) = p;A;, the diffusion chain rule gives the
pointwise perspective identity

(@ — Lr)(pel AdlF) = —2p0 > IXF A

WEB-+Y Wi B,
<k

dzdr = r>72(J + o(1)) — oo.
F

Integration, justified first on finite time intervals away from zero by the fixed heat-kernel bounds
and then by approximation, gives

1
2 [ [ Sl < [ plaR < ma?ar
0 JG i G
This applies to the smooth data just constructed, with M = 1. ]

18.3 Poisson kernels and the anchored variance defect

Lemma 18.6 (A commuting choice of nested kernels). For the fized horizontal heat kernel hy,
set

ky(x) = 2\% /0 732/ U0 p, (2) dt. (18.9)

These are positive probability densities with ky % ky = kyjy, kr(z) = T*Dkl(él/rx), and, for a
degree-k homogeneous right-invariant field Y,

r Cyr a
(r - [zD+1 — < ‘ .
(r+ [x[)PF (r + |z|)P+i+k = Cyr™ "k (x) (18.10)

Theorems 18.2 and Corollary 18.5 hold with Kj = ky; and the first convolution factor n; =
Krj—rjpn = Krjj2-

kr(z) < Yk, (z)] <

Proof. Subordination of the fixed heat semigroup proves its semigroup and normalization asser-
tions. We recall the fixed-kernel input used also in Theorem 14.6: two-sided Gaussian bounds
for h; and bounds

YRy (z)] < Oyt~ PR/ 2 exp(—cy |2 /1).

Right derivatives follow from the corresponding left derivative bounds by inversion symmetry
of the fixed heat kernel; a layer-k vector is a linear combination of commutators of k hori-
zontal vectors. These are fixed smooth-operator estimates, not estimates for rough A; see [2].
Substituting in (18.9) reduces the upper estimate to

o

Cr/ 4= (D+k+3)/2 ,—c(r?+[z?) [t gy _ C’r(r2 + |$’2)—(D+k+1)/2‘
0

The lower Gaussian bound gives the analogous lower bound for k.. Since (r2+|z|?)Y/? < r4|z|,

this proves (18.10). All derivatives used here are dominated by these integrable majorants. The

nested identity and the score bound now give the earlier variance proof verbatim. In this choice

no finite first moment of k, is required. O
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Proposition 18.7 (The exact anchor-averaging identity). Use the Poisson choice of Lem-
ma 18.6. Define

filg.x) = /G Kiwply ') dy,  4i(g.2) = /G K)Qoy ) dy,  a; =i/ f;.

and Vj(z) = [ [i(9,%)|a;(g,2)|% dg. For each fiwzed x, 0 < Vj(x) < mA*M and Vi1 (x) >

Vj(x). However, the variance defect entering the derivative of the profile at anchor g is

d?(w)—/ 0 W) fi1(g, vy )|z (g, v 2) — aj(g, @)% dy,
G

and its exact anchor average s
/Gd?(x) dg = (n; * Vj1)(z) — Vj(2). (18.11)

It is not, in general, Vji1(z) — Vj(x).

Proof. For fixed x, put p;(9) = p(gx). Then f;(-,x) = py * K;. The kernels commute, so
K; = Kj1+n; as well as K = 1« Kj1. Consequently, at fixed z, the pair (f},g;) is obtained
from (fj+1,¢j+1) by the same positive right convolution in g. Convexity of the perspective
|g|%/ f proves the fixed-r monotonicity and its mass bound.

At fixed g, instead, fj(g,-) = Kj * (po L,) and its recursion uses the variables y~'z. The
variance identity in these variables is

df(z) = /an(y)fm(g,y1x)|aj+1(g,y1x)l%dy = fi(g,®)laj(g, )%

Integrating in g proves (18.11). The additional term relative to a pointwise telescoping differ-
ence is exactly (nj * Vj41)(x) — Vjq(z). O

18.4 A stationary concentration cost

Hereafter GG is nonabelian, so D > 2. Write
TQ=) XiX;Qy, DU=>» X;U=-)Y XU.
.3 i i
For symmetric @ this 7 is the adjoint of contraction with the symmetrized horizontal Hessian.
Let globally defined data satisfy

¢>0, qeLYG), Q=qA, M <A<AI qdz-ae., TQ+DU=k-08, (18.12)

where x, 8 are finite nonnegative measures and

Ul
Ey = —dx < 00, BZB(G)
G 4
Here U = 0 on {g = 0}, and the integrand there is zero. Finite mass and Cauchy—Schwarz imply
U € L'. The statements remain valid for a nonnegative locally finite £ whenever its displayed
convolutions are defined and the convolved distributional identity holds. No estimate charges
the mass of k.
For the Poisson kernels define

pi=Kjxq, Q;j=K;xQ=p;jA;, Uj=K;xU, k;j=K;j*xk, p;j=K;x*p.

Left-invariant differentiation commutes with these left convolutions, so the smoothed data
satisfy the same equation. Define V; and AV} using ¢, @, as in Theorem 18.2.
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Lemma 18.8 (Horizontal Sobolev inequality used below). For v € C°(G),
1130/ (p_2) < Ca Y I Xivll3. (18.13)

Proof. Here is a derivation from the fixed heat-kernel bounds already used above. For the
nonnegative self-adjoint operator S = -5, X2, its inverse square root has convolution kernel

Ii(z) = \/17? /OOO 720y (z)dt < Clz|'=P  (x #£e).

The integral and bound follow by the same Gaussian substitution as in Lemma 18.6. If g =
S1/2y, the spectral theorem gives v = S™%/2g and ||g||3 = 3, || X;v||2. These identities can first
be read with spectral cutoffs and then passed to the limit.

Let Mg be the centered Hardy—Littlewood maximal function for Carnot balls. Their vol-
umes are cgRP. Splitting the potential integral at radius R, summing dyadic annuli inside the
ball, and using Cauchy—Schwarz outside it, gives

g % I1(2)| < C(RMg(x) + R'P/2|g]2).

Here S—1/2g = g * I, consistently with the left-invariant operator S; the ball in the integral
is described by |y~'z| < R. Choose R = (||g|l2/Mg(x))*P, with the zero cases obtained by a
limit. Thus

[S7g(@)] < C(Mg(@)' =P glly”.

The maximal operator is bounded on L?: the disjoint-ball covering argument on this doubling
metric space gives its weak (1,1) estimate, and applying that estimate to gly4>q/2) in each
superlevel set, then integrating 2a da, gives the strong (2,2) bound. Raising the preceding
potential estimate to 2D /(D —2) makes the exponent of Mg equal to two. Integration therefore
proves HS‘l/nggD/(D_Q) < C|g||2 and the assertion. O

Theorem 18.9 (Stationary concentration with a linear variance cost). Under (18.12), there
are fized constants Ry > 2 and Cpr,, depending only on the group, the horizontal frame, and
A, A, such that for every j > 0,

1
/ pjde < 5 / pj dz + Cro AV + Cryr3(Ey + B). (18.14)
B(e,rj) B(e,2Rorj)

More generally, for each fized L > 1 there are R = R(L) > 2 and Cg,1, such that

1
/ pjdxr < 2/ D dw—i—CR,LAVj—l-CR’LT?(EU—i-B). (18.15)
B(e,Lr;) B(e,2RLrj)

The error terms are summable over j for each fixed anchor.

Proof. If [q = 0, the conclusion is immediate. Otherwise put temporarily r = rj, p = p;,
A = Aj, and fix R > 2. Choose a smooth cutoff 0 < x < 1 equal to one on B(e, Rr), supported
in B(e,2Rr), with

Vux| < C/(Rr),  |XiX;(x*)| < C/(Rr)*.

Such cutoffs are the dilates of a single fixed smooth cutoff. Set
MR:/ P, b= Mgr/|B(e,2Rr)| > 0, f =1log(1+ p/b).
B(e,2Rr)

The Poisson bounds imply, for x,y € B(e,2Rr),

p(z) < C(1L+ R)PHp(y).
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Indeed p(z) = [ ke(x271)q(2) dz, and |yz~1| < |yz™| + |22~ < 4Rr + |2z, Apply (18.10)
to the two kernels and integrate. Averaging in y gives the essential logarithmic bound

0<f<C(1+logR) on suppy. (18.16)

The smooth nonnegative test ¢ = x2f is compactly supported. The favorable measure in
(18.12) gives

0 < (kj,¢) = (T (pA) + DU;, ¢) + (Bj, ).

Expand the derivatives of xy2f and integrate one derivative in the term containing y2X; X i
Since X;f = X;p/(p+b) and A is symmetric, the exact result is

Viup) AV up / p
< _ [ .2f [ .2 AN
0= /X p+b X p+b;(X,A”)X]p
+2/Xp(AVHX VHp+/ ZAUXX
p+b
Vy
+/X2Uj +2/Xij-VHx+/X2fdﬁj. (18.17)

p+b

All unsigned integrals in this proof are over GG. In particular, the sign of the flux follows from
D =), X7, rather than from the opposite divergence convention.

Let F = [x*Vup|?/(p + b). Ellipticity bounds the first term by —AF. For any fixed
sufficiently small 6 > 0, the absolute values of the coefficient-gradient, first cutoff-gradient, and
principal flux terms are bounded respectively by

SECs [ plVudf,
(e,2Rr)
6F + Cs(Rr) ™2 Mg,
§F + 05/ U;1%/p.
G
Here we used p?/(p +b) < p and (p+ b)~! < p~!. For the remaining flux term use
20 f|U;|IVax| < ClU; 1 /p+ Cpf?|Vmx|*.

The Hessian-cutoff term is bounded by C(Rr)~2(1 + log R)Mp, and the measure term by
C(1+1log R)B;(G). Absorbing the three small multiples of F' therefore proves

log R
F< c/ p|VHA]2F+C/ U2 /p+ (+—Og)MR—|—C(1+logR)ﬁ]( @). (18.18)
e,2Rr G (RT)

The constants denoted by C' here do not depend on R > 2.
Apply Lemma 18.8 to v = x+/p + b. Direct differentiation, followed by b|B(e,2Rr)| = Mg,
gives

H’UHgD/(Dfm < C/‘VHU‘Z < CF"‘C(RT’)_QMR.

Since x = 1 on B(e, r), Hélder’s inequality supplies the factor |B(e,r)|*/P = Cgr?. Substituting
(18.18) yields

/ pscr2/ p|vHA|%+cr2/ U312/
B(e,r) B(e,2Rr) G

C(1 + log R)?
+(+0g)

2 Mg + Cr?(1 +log R)B;(G). (18.19)
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Choose Ry so large that the coefficient of Mp, is at most 1/2. Corollary 18.3 on B(e,2Rr;)
bounds the first term by Cg,AV;. The positive convolution and weighted Cauchy—Schwarz
give

U /p; < I (U2/g). /G U;P/p; < By, Bi(G) = B.

This proves (18.14).

For (18.15), use the inner ball B(e, Lr) and a cutoff equal to one on B(e, RLr), supported
in B(e,2RLr). The logarithmic bound is now C(1 + log(RL)) and Holder gives C(Lr)?. The
coefficient of the outer mass becomes C(1+log(RL))?/R2, which is at most 1/2 for large enough
R at each fixed L. Apply (18.6) with radius 2RLr; and absorb the fixed powers of L into Cg ..
Finally,

SoAv; < mA2/ ¢, S r2Ey+B)=4(Eu+B).
>0 ¢ >0

These are precisely the asserted summable costs for a fixed anchor. O

Remark 18.10 (Content and limits of the concentration statement). One can choose L so
large that [ Ble.L) k1 > 3/4. For the Poisson smoothing of a unit point mass at the identity,
fB(e,Lrj)pj > 3/4, whereas one half of the mass of any outer ball is at most 1/2. Smooth
sufficiently concentrated approximations have the same strict inequality. Thus the pure con-
traction in (18.15), with its error terms deleted, is not an automatic property of arbitrary
Poisson-smoothed densities. These inputs are not asserted to obey (18.12).

The theorem compares two balls for the same smoothed density and the same anchor. It
does not compare the density at two successive smoothing scales. The exact averaging term in
(18.11) prevents one from declaring the coefficient costs globally telescoping merely by averaging
over new anchors in every spatial cell. No global packing or entropy-increment conclusion is
included in this section.

19 Quantitative concentration from positivity on a Carnot
group

This section concerns the stationary problem with zero coordinate viscosity on a fixed Carnot
group. Its unconditional conclusion is a small-set estimate with an explicit coefficient-shape
oscillation error. A power estimate is proved under an additional uniform small-oscillation
hypothesis. A separate stopped-martingale theorem states a sufficient entropy criterion; its
premise is not asserted to follow from the stationary equation.

19.1 A logarithmic improvement supplied by positivity

Lemma 19.1 (Weak-to-strong estimate with a positive sum). Let V' be a measurable set of
finite measure, let ¢ > 1, and let f,h be measurable functions such that f + h > 0 almost
everywhere on V. Suppose

Vo d{lf] >t} <a/t, [V {|h| >t} <b?/t? (t>0).
If0<a<1and|V|+b<CCy, then

_ q b1
fm<alV]|+ al|logal + a. 19.1
[ <avi+ alogal + (19.1)

Suppose in addition that f,h are integrable on the support of a bounded nonnegative function
Y supported in' V, that ¥ > 1 on W, and that | [ ¢ f| < Cia. Then

/ £ < Ca(1 + |log a]), (19.2)
W
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where C' depends only on q,Cy, C1, ||¥]|s. Consequently, for every measurable E C W,
/ (f+h) < %b\EP_I/q + Ca(l + |logal). (19.3)
5 _

When a = 0, the error term in the last two estimates is zero.
Proof. Positivity gives f~ < |h|. Thus, for ¢t > 0,
H{f™ >t} nV| <min{|V|,a/t,b7/t7}.

Split the layer-cake integral at the thresholds a and a=/(¢=1 . On the three resulting intervals,
use respectively the three displayed bounds. The resulting integrals are the three terms in

(19.1). Since
Jort=[ur+ [or

we obtain (19.2). The weak-L? bound and layer cake imply

/ A S/ min{|E|, b7 7} dt = Lb‘E‘l—l/q.
E 0 q— 1

Adding (19.2) proves (19.3). If a = 0, then f = 0 almost everywhere. The local integrability
hypothesis on the pairing is essential: weak L' alone does not justify integrating f against

. O

19.2 Uniform constant-matrix kernel bounds

Let G be a Carnot group, let Xy, ..., X, be fixed left-invariant degree-one generators, and let
D > 2 denote the homogeneous dimension. Fix a left-invariant homogeneous control distance
d. Balls have measure |B(g,r)| = vgr?. For a constant symmetric matrix By > 0, set

P, =—Y (Bo)yXiX;, Rp,=(I+Pg)"", TQ=> XiX;Qi.

i,j i,
The last formula agrees with Y X ;X[ Qij on symmetric tensors.

Lemma 19.2 (Uniformity on a compact ellipticity family). Let K be a compact family of
positive definite symmetric m X m matrices with fixed positive lower and upper eigenvalue
bounds. The fired-matriz resolvent bounds of Lemma 8.1 hold uniformly for By € K. In
particular,

|Re, TElp~ < ClEI (B € LYG:Sym,),

with the operator interpreted as its weak-(1,1) extension. No such function-valued assertion is
made here for arbitrary tensor measures, since a possible identity term can retain a singular
part. If F;, Gy are finite signed measures supported in a fixed bounded set, then on any fired
bounded target set

For every fized smooth compactly supported 1, the adjoint image (Rp,T )* is uniformly bound-
ed on a fired compact set.

Z RBOXiFi + RBOGO

7

2

D
<0 (Z IFille+ HGOHM) L a= g (194)
L4 j
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Proof. We give the uniformity argument, including the point that a horizontal change of basis
need not induce an automorphism of G. Let s be the step of G and let G be the free step-
s Carnot group on m generators )21 There is a fixed surjective graded homomorphism 7 :
G — G with dw()?i) = X;. This remains true for redundant generators. Its kernel H is a
closed homogeneous normal subgroup. Write D for the homogeneous dimension upstairs and
Dy = D — D for that of H.

For S = Bol/ 2, freeness extends the linear map S on the first layer to a graded automorphism
®g of G. The heat kernel of — Z(Bo)ij;(i)zj is therefore

EB(] (ta Z) = ngﬁf(tv (bglz)v

where Jg is the Haar Jacobian. Compactness of I makes S, S™!, their induced maps on all
homogeneous layers, and Jg?l uniformly bounded. Homogeneous norms are uniformly compa-
rable under these maps. A prescribed finite sequence of left- and right-horizontal derivatives
transforms into a finite linear combination of derivatives of the same type, with uniformly
bounded coefficients. The fixed smooth heat-kernel derivative estimates [2, Theorem 2.4] thus
give B

ID*hp, (t, 2)| < Cpt~ P2 exp{—crd(e, 2)?/t} (19.5)

for every prescribed order k, uniformly in By.

Push this probability convolution semigroup forward under m. The generator downstairs
is —Pp,, and its density is the integral of hp, over the fibers. Left and right derivatives
push forward to the corresponding derivatives downstairs, because the fields are m-related.
Integration by parts on fibers is justified by (19.5), first with compact cutoffs.

Here is the required uniform fiber estimate. If a coset zH meets a radius-R ball upstairs,
choose zhg in that intersection. Every other zh in the intersection satisfies d(e, hy'h) < 2R.
Haar invariance on H and homogeneous scaling yield

[{h € H : d(e, zh) < R}y < CRPH.

Extracting half of the Gaussian exponent using the quotient distance and integrating the re-
maining half by this volume bound gives

/ e—cc?(e,zh)Z/t dh < CtDH/2e—c’d(e,7r(z))2/t‘
H

The quotient distance and the fixed distance on G are equivalent. Consequently all prescribed
source and target derivatives of the two-point heat kernel downstairs obey the uniform bounds

1D hp, (t, x)| < Cpt~(PHRI/2g—erd(ea)?/t (19.6)

The maps ®g have been used only upstairs; no assertion that they descend to G is required.

Integrating (19.6) against e~ dt gives the resolvent bounds Cd(z,y)?~P for its kernel and
Cd(z,y)' =P for its first source derivatives. Second source derivatives have the uniform can-
cellation, annular size, and smoothness constants used in the Calderén—Zygmund proof in
Lemma 8.1. That proof, including its integrable resolvent remainder and its possible bounded
identity term, therefore gives the asserted uniform weak-(1,1) bound. Smooth-test subtraction
in the same principal-value representation gives the uniform adjoint-test bound.

For completeness, the weak potential estimate is elementary. For a finite positive measure
7, split its order-one potential at distance p. The far part is at most Cp'~P |||, and Fubini
and the ball-volume formula bound the integral of the near part by Cp||7||. At level t > 0,
choose p = (C||7]|/t)"/P=1) so that the far part is at most ¢/2. Chebyshev’s inequality gives
a distribution-function bound C(||7||/t)?/(P=Y. On bounded source and target sets the order-
two kernel is bounded by a fixed multiple of the order-one kernel; applying this argument to
the total variations proves (19.4). O
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19.3 An unconditional small-set estimate with an oscillation error

Theorem 19.3 (Stationary normalized-shape estimate). Let U C G be open. Suppose p > 0 is
locally integrable and A is a Borel symmetric matriz such that \I < A < AI almost everywhere
for the measure pdx, where 0 < A < A < 0o. Suppose

T(Ap)=p>0 inD'(U), (19.7)
where [ is locally finite. Define
do = (tr A)pdz, B=A/trA on{p>0}.

Choose any admissible value of B on {p = 0}. Let

K

C=CT:trC =1, ifgc*gif .
mA mA

For B(g,4r) € U, set M = o(B(g,4r)). If M > 0, put

1
egr = inf — B — Byl do.
9 BpeK M /;(9737“) ‘ 0’F

Then for every Borel E C B(g,r),

BN\ YD
(L@) + w(egﬂ’)

The constant depends only on the group, the fized generators and distance, and A\, A. When
M =0, the assertion is interpreted as o(E) = 0. Since

o(E)<CM , w(a) = a(l+ |logal), w(0)=0. (19.8)

mApdr < o < mApdzx, (19.9)

the corresponding estimate also holds for pdx with its outer mass, after changing the constant
and retaining the same shape error.

Proof. The trace normalization gives B € K and (19.9). The map F(z) = 6;,,.(g"'x) trans-
forms the equation into the same equation for

o' =M 'F,o0, Q = M 'F.(Bo), W=r*MtF.u.
Moreover |F(E)| = r~P|E|. It suffices to take g=e,r=1,and o(By) = 1, where B, = B(e,a).
Choose 0 < 0 € C2°(By) equal to one near Bs. Positivity of the source gives

(Bs) < /edu = /ZBinina do < C. (19.10)
1,J

Only the entries of B and the fixed cutoff derivatives are bounded; no derivative of B has been
taken.

Choose 0 < x € C°(B3) equal to one near Bs, fix By € K, and put Ey = (By— B)o. Extend
compactly supported products below by zero. For P = Pp,, direct distributional multiplication
gives

(I + P)(x0) = =T (xEo) + Y _ XiFi + G, (19.11)
i
where the measures can be written explicitly as

Fi==2% By(Xp)o.  Go=xo—xu+ Y By(XiX;x)o.

J ,J
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Indeed, symmetry gives T(xBo) = xp + 23, Xi > ; Bij(Xjx)o — >, ; Bij(XiX;x)o, and
Byxo = xBo + xEy. Equation (19.10) implies

D IFilm + 1Golla < C. (19.12)

Smooth the original equation (19.7) before applying the cutoff, using a common nonnegative
left group convolution approximate identity 7s*. Restrict the original measures to a neighbor-
hood of all cutoff supports compactly contained in B4 before convolution; for sufficiently small
0 the equation on those supports is unchanged, since left-invariant derivatives commute with
this operation. Write o5 = 15 * 0, Q5 = ns * (Bo), and pus = ns * u. Positivity and the matrix
cone are preserved, and Bs = Qs/os is admissible where o5 > 0, with any admissible value
elsewhere. Set Eys5 = Boos — Qs = 15 * Ep on the cutoff supports. Now derive (19.11) anew
for these smoothed quantities. In particular F; s, Go s are rebuilt from x, Qs, 05, 15 using the
displayed formulas; they are not obtained by convolving the old localized sources. The same
mass bounds hold, with harmless fixed constants. Since supp x € Bs, positivity and Fubini
also give, for all sufficiently small §,

HX(?](; * EO)HI S / |B — B0|F dJ =! . (1913)

Bs

Nested supports guarantee this estimate without any assertion that noncommutative convolu-
tion preserves a particular ball exactly.
Apply R = Rp, to (19.11) for the smoothed data, and write

us = X05 = fs+hs, fs=—RT(xFos), hs =Y RXiFis+RGogs.

These are genuine locally integrable functions and us > 0. Lemma 19.2 gives
[fsllre < Ca, |[hsllpace(sy) <C, q=D/(D—1).

Choose a nonnegative ¢ € C2°(Bs) with 1 > 1 on Bs. The uniform adjoint-test bound gives

[(fs, )| < Ca

For small positive o, Lemma 19.1, with a = C«, implies for every Borel F C B;
/ o5 < C|E[MP + Cuw(a). (19.14)
E

The case a = 0 follows from the zero-error part of that lemma. The parameter « is uniformly
bounded by the diameter of . When « is bounded away from zero, (19.14) follows instead
from the uniform mass bound, after enlarging C'. Thus it holds for every admissible By.

The assumed local L' density of ¢ implies local L' convergence of o5 to o. Therefore
(19.14) passes to every fixed Borel set E. The infimum defining the oscillation is attained: its
objective is continuous on the compact set K. Choose a minimizer and undo the normalization
to obtain (19.8). O

19.4 A power estimate under a fixed small-oscillation threshold

Corollary 19.4 (Additional uniform small shape oscillation). There exist e, > 0, s > 0,
and C' < oo, depending only on the data in Theorem 19.3, with the following property. Fiz
B(g,4r) € U and assume, in addition to that theorem’s hypotheses,

enp < ex  whenever B(h,4p) € B(g,4r) and o(B(h,4p)) > 0.
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If w=do/dx, then
/ w'™ de < Cr=P%a(B(g, 4r)) . (19.15)
B(g.r)

The same conclusion holds for p with its outer p mass, after changing C. No rate of decay of
enp as p L 0 is required.

Proof. We include the local iteration because the extra hypothesis does not follow uniformly
from mere measurable differentiation. Normalize g = e, r = 1, and o(B4) = 1; zero outer mass
is trivial. Extend wlp, by zero and denote its centered Hardy-Littlewood maximal function
by F'. The doubling-ball covering argument gives

{F>t<C/t (t>0), F>uw ae. on By (19.16)

For the weak estimate, choose disjoint balls from the family witnessing averages above t, so that
their fixed dilates cover the level set; doubling and the total mass bound prove the assertion.
The second assertion is differentiation of L' functions.

We will use a Whitney ball cover {B; = B(z;, p;)} of the open set Oy = {F > t}. It can be
chosen so that 4B; C Oy, the balls 4B; have overlap at most a fixed number N4, and each B; has
a point z; ¢ Oy with d(z;, z;) < Cwp;. One construction takes a maximal disjoint subfamily of
balls B(x,d(z, Of)/1000) and uses fixed fivefold enlargements to cover O;. When enlarged balls
intersect, their distances to Oy, and hence their radii, are comparable. The disjoint smaller balls
and the formula |B(z,a)| = vga® then bound the multiplicity of the fourfold enlargements.
These observations prove all the properties just listed, with fixed constants. As O; has finite
measure, its complement is nonempty and the construction applies.

Choose a4 > 0 and then e, > 0 so small that Theorem 19.3 implies

o(E) < 41N40(4B) i EC B, |E|<a.lB|, 4Be€ B, (19.17)
Explicitly, it suffices that C[(vga.)"P + w(e,)] < (4N4)~ L

If x € B;, then every ball centered at x with radius at least p; is contained in a ball
centered at z; with a fixed multiple of that radius. Since F(z;) < ¢, its w average is at most C't.
Consequently, for a fixed sufficiently large A, the condition F'(x) > At can only be witnessed
by balls of radius less than p;; these lie in 2B;. The weak maximal estimate applied to wlsp,,
and then the bound on the average over a ball centered at z; containing 2B5;, show

C C
: < = < =|Byl. .
B {F > At} < /wiw_ |B| (19.18)

Increase the fixed A until C'/A < a,.
For 1 <a < b <2, select the Whitney balls that meet B, N {F > At}. Each such ball lies
in Oy, so (19.16) gives p; < Ct~ /P Hence 4B; € B}, whenever

t>tg:=Cyi(b—a) P,

with a sufficiently large fixed C,. Apply (19.17) to E = B;N B, N{F > At} using (19.18), and
sum over these balls. Their fourfold enlargements lie in By N O; and have overlap at most Ny.
We obtain the local good-lambda inequality

o(BaN{F > At}) < to(Byn{F >t})  (t>Ci(b—a)™P). (19.19)

To avoid assuming the conclusion is already finite, let

\I/N(a)—/ wmin(F, N)* dz, N < oo.

a
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Layer cake, (19.19), and the mass bound imply
Un(a) <C(b—a) P+ 9UxN0), 9=A%/4 (19.20)

Indeed, integrate the distribution function up to Aty using mass at most one, and above Aty
use t = Au and (19.19); the resulting upper integral is bounded by A*Wx(b)/4. Choose
s > 0 so small that ¥92P% < 1. Tterate (19.20) along a; = 2 — 277, The resulting geometric
series is bounded independently of N, whereas its remainder is at most 9*N* and tends to
zero as k — oo. Thus ¥y (1) < C uniformly in N. Monotone convergence and F' > w give
[, w'** < C. Translation, dilation, and mass normalization give (19.15). Finally use (19.9)
for p. O

Remark 19.5. For a general Borel matrix B, differentiation gives small oscillation at almost
every point at sufficiently fine scales, but no uniform threshold scale or bound on the number
of preceding scales. Thus neither Theorem 19.3 nor Corollary 19.4 proves an entropy estimate
for unrestricted matrices on all Carnot groups. Scalar variation along one fixed positive matrix
ray has zero shape oscillation, but arbitrary matrix variation does not.

19.5 A conditional stopped-martingale entropy theorem

Theorem 19.6 (Corona entropy criterion). Let Q. be a finite-volume root cube, equipped with
nested finite dyadic partitions whose generated sigma algebra agrees with the measurable sets
modulo Haar-null sets. Let do = wdx on Q., where w >0, w € L', and M = o(Q,) > 0. Let
B be a bounded matriz-valued measurable function with |B|p < L. For positive-mass cubes put

B ) 0@
BQ‘U@/QBCZ’ Q=90

Fix 6 > 0. For each finite terminal generation N, form a corona tree as follows. From a root
Q stop along every branch at the first strict descendant R for which |Br — Bg|r > 6, or at
generation N, whichever comes first. The resulting partition is denoted Stopy(Q). Threshold
hits strictly before generation N become mew roots, to which the same rule is applied. Cubes of
zero o mass are omitted.

Assume that one constant Cy works for every N and every resulting corona root Q in the
estimate

> a(R)log(dr/dg) < Coo(Q). (19.21)
ReStopy (Q)
Then p )
4L
ST o(R)log e < Co (1 + 2) M (19.22)
- M/[Q«] o
N (Q)
for every N, and
w 4L2>
wlog———de < Cy |1+ — | M. 19.23
SN (1475 (19.29)

Here 0log0 is interpreted as zero. This theorem is conditional on (19.21); it does not assert
that a differential constraint implies that premise.

Proof. Use the probability measure dP = do/M and let B,, be the conditional expectation
of B at ordinary dyadic generation n. The successive matrix-threshold stopping times 75 are
bounded by NN; once N is reached, set all subsequent 7, = N. The process B;, is a square-
integrable martingale for the stopped sigma algebras, by conditional expectation and optional
sampling for bounded stopping times. Orthogonality of its increments gives

> E|Br,,, — B |+ =E|By — Byl|% < E|B — By}
k
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Multiplying by M and writing the finite sum cube by cube yields

> > o(R)Br-Bglt < / |B — Bg,|%do < AL?M. (19.24)
Q corona root ReStopn (Q) Qx

Every root other than Q). is a threshold hit strictly before generation N. Its mass is charged
once to its unique parent-corona increment, which costs at least 620 (R). Hence

> o(@Q) < (1+4L%/6*)M. (19.25)

Q@ corona root

Threshold hits at the terminal generation need not become roots and require no additional
charge.

For a terminal cube S, the logarithms of the density ratios along its successive stopping
ancestors telescope:

log(ds/dg,) = > log(dr/dq).

successive stopping edges Q— R on the branch to S

Multiply by o(S) and sum over terminal cubes. The mass of the terminal descendants of a
stopped cube R is exactly o(R). Rearranging these finite sums proves that the left side of
(19.22) is the sum, over all roots, of the left sides of (19.21). Equations (19.21) and (19.25)
prove (19.22).

The terminal density wy = ReDy dr1lp is the conditional expectation of w with respect
to Haar measure. The generating-filtration assumption implies wy — w almost everywhere
and in L'. The function z + zlog(z/(M/|Q4|)) is bounded below by —M/(e|Q.|). Adding
this constant and applying Fatou proves (19.23), without an initial entropy assumption. O

Remark 19.7 (The unproved PDE premise). The energy identity (19.24) controls actual succes-
sive stopped increments. It does not control the sum, over all ordinary scales, of the full future
oscillation within each cube. Likewise, summability of numbers AV; does not imply summa-
bility of w(y/AV}); take AV; = j72. Ordinary dyadic averaging does not preserve 7 (Bo) = p.
Replacing the stress by its averages inside stopped cubes creates second-order interface distri-
butions. No estimate for these distributions that proves (19.21) is included here. Accordingly
Theorem 19.6 supplies a precise sufficient criterion, not an unconditional entropy theorem for
the full matrix cone.

20 Further exact feasibility and convexity statements

This section records three independently useful conclusions not contained in the entropy theo-
rems: a fixed-density feasibility criterion, an exact dual representation of a horizontal-convex
test budget, and finite-interface bounds for a specified Heisenberg digit construction. Their
conclusions are distinct from entropy coercivity, and their restrictions are retained.

20.1 A fixed-density Pucci feasibility criterion

Theorem 20.1 (Exact local positive-stress feasibility). Let U C R™ be open, let Xq,..., X,
be smooth real vector fields on U, and fir 0 < X < A and ¢ > 0. Let p > 0 belong to L*(U).
Define

Xin + XJXz

2

Hyxop = T(H) = tr(BH).
X < w)ij, Pr(H) = | max  tr(BH)

The following are equivalent:
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1. There exists a Borel symmetric field A, with \I < A < Al for pdxz-almost every point,
such that LY (pdx) + eA(pdx) is a nonnegative distribution on U.

2. Every nonnegative p € C°(U) satisfies
[ pPH ) + bl d 0.
U

The distribution in the first assertion is a locally finite nonnegative Radon measure. It need not
have finite total mass on U. Its restriction to every V € U is finite. No bracket assumption is
needed.

Proof. Let n = pdx and let C be the set of A € L*(n;Sym,,) with A\I < A < AI. This
set is nonempty, bounded and convex. It is weak-star closed: test each quadratic matrix
inequality against nonnegative L!(n) functions and a countable dense family of vectors, then
use continuity in the vector. Banach—Alaoglu makes C weak-star compact. For a nonnegative
smooth compact test put

F,(A) = /Up [tr(AHxp) + eAg] dx.

This is affine and weak-star continuous. Suppose a finite family ¢1,...,¢; has no common
A € C with F,.(A) > 0. Its compact convex image in R* is disjoint from the closed positive
orthant. Strict separation supplies 6; > 0, not all zero, for which supsce >, 0;F,; (A) < 0.
The signs follow because a separating functional bounded below on the positive orthant must
have nonnegative coeflicients, and its infimum there is zero. With ¢ = Zj 0;pj, this says
supscc FolA) < 0.

On the other hand pointwise maximization gives exactly

sup Fi,(A) = / p[PT(Hx) + cAyp] dz.
AeC U
For attainment use A(x) = Al + (A — A\)1 (o) (Hx (7)), where the last factor is the positive
spectral projection. Finite-dimensional spectral calculus makes this a Borel field in the matrix
interval and it maximizes the trace at every point. Thus the second assertion gives the finite
intersection property for the closed sets {A : F,,(A) > 0}. Compactness yields one common
coefficient class for all tests. It has a Borel representative; reset that representative to AI on
its null bound-violation set.

The resulting distribution is positive. For tests ¥ supported in a compact K € U, choose
X > 0 equal to one near K. Positivity applied to |[¢||ccx & % bounds its value by ||1)||o0Fy (A).
Hence it has order zero locally, and the local Riesz representation theorem gives a positive
Radon measure p. In particular

WEK) < F(A) < swp | u(BHxy(@)) + cAx(a)| / .
TESUPP X U
M<B<AT

This proves the local finiteness statement and finite restriction to V' € U. Conversely, any
field from the first assertion satisfies 0 < Fi,(A) < [p[PT(Hx¢) + Ay, proving the second
assertion. O

Example 20.2 (The global sink-mass qualification is necessary). On U = (0, 1) take X = 0,
A=A=1¢=0,and p(z) = (1 —a)(1 —2x)"* with 0 < a < 1. Then [;p = 1 and
p" = (1—-a)ala+1)(1—2)"%2 > 0. All tests in Theorem 20.1 are nonnegative by compactly
supported integration by parts, but fU p" = 0o. The coefficient is forced to be A = 1, so the
only distributional sink is p” dz. Thus the criterion cannot be strengthened to a globally finite-
sink characterization without an additional hypothesis. This example concerns sink finiteness,
not failure of an entropy bound.
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Unlike Proposition 15.1, which varies both density and stress in a compact relaxed class,
Theorem 20.1 fixes p and characterizes whether one common coefficient field can satisfy the
entire stationary test family. Testing only a selected convex or scalar-chain subfamily does not
establish its premise.

20.2 Exact dual representation of a horizontal-convex budget

Use X = 0; — (y/2)0:, Y = 0y + (2/2)0, on H!. Let U C R?® be bounded and open and
K € U. Let V = C*(U) mean restrictions of functions smooth on a neighborhood of U.
Derivatives on the closure are independent of the representative, because they agree on U and

extend continuously. Put

X?u XY +YX)u/2
Hi= ey D ) N = maxllule g Xl Yl

For a finite nonnegative Borel measure p supported in K, set ,(u) = [} tr(Hu) dp.

Theorem 20.3 (Horizontal-convex budget duality on H'). For B > 0, the inequality
ly(u) < BN(u) for everyu € V with Hu >0 on U

is equivalent to the existence of finite signed Borel measures 1ng,n1,n2 and a finite symmetric
positive-semidefinite matriz measure M on U such that

2
ZH??J‘”TV < B, fp(u)—i—/Hu cdM = /udn0+/Xudn1+/Yudn2 (20.1)
=0 v

for every uw € V. In addition, with ug = (x> + y?)/2, the measures may be chosen so that

tr M(U) < BN (ug) — 2p(K).

Positivity of M means positivity of the measure e’ Me for every constant e € R?. The identity
includes boundary measures.

Proof. Let C ={c €V : Hc> 0} and assume the budget. Define
P(v) = in(i;{BN(v +c)—Ly(c)}.
ce

The budget and triangle inequality give —BN(v) < P(v) < BN(v). Addition and positive
scaling in the cone give subadditivity and positive homogeneity; P(0) = 0. Algebraic real
Hahn—Banach supplies a linear functional F' with F'(v) < P(v) < BN(v). Applying this to —v
gives |F'(v)] < BN(v). Taking c itself in the infimum defining P(—c) gives F(c) > £,(c), so
G = F —{, is nonnegative on C.

If Hu = 0, both signs of u are in C, hence G(u) = 0. Thus g(Hu) = G(u) defines a
positive linear functional on the Hessian range R C C(U;Sym,). The range contains the
order unit I = Hug. For A € R, —||Al|ccl2 < A < ||Al|so]2, with the uniform operator
norm, whence ||g|| = ¢g(I2). Extend g with its norm preserved to the full continuous matrix
space. The extension g is positive: for A > 0, a = [|A||oc > 0, ||[I2 — A/allsc < 1, and
therefore g(A/a) = g(I2) — g(Io — A/a) > 0. The zero case is immediate. Coordinatewise Riesz
representation gives §(A) = [ A : dM for a symmetric matrix measure. Tests A = ¢eel, ¢ > 0,
prove positivity of M. Its trace mass is

9(I2) = F(uo) — £p(uo) < BN (uo) — 2p(K).
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The map J : u + (u, Xu,Yu) is an isometric embedding of (V, N) into C(U)? with its
maximum norm. Extend F o J~! from its image by norm-preserving Hahn-Banach. Coor-
dinatewise Riesz representation supplies n; with F(u) = [udno + [ Xudn + [Yudny. The
dual norm of the maximum product norm is the sum of the coordinate total variations, giving
(20.1). Since G(u) = [ Hu : dM, the full asserted identity follows. Conversely, if Hu > 0,
positivity gives [ Hu : dM > 0, and the three signed measures bound the remaining terms by
BN (u). O]

Corollary 20.4 (What the stationary equation supplies). Let A be Borel symmetric with
Moy < A < ALy for pdx-almost every point. For ¢ = 0, a nonnegative stationary density on
U with finite mass and L%p = p > 0 implies the budget of Theorem 20.3 for p = 1gpdx,
with B < Cfsuppxp, where x is a fived nonnegative compact cutoff equal to one near K. The
resulting dual stress is bounded below by I2p and has controlled total mass; no pointwise upper
domination by Clap is asserted.

Proof. For Hu > 0 set R = |lul| 7 and test with x(R —u) > 0. The exact product formula is

LAX(R—u)] = (R—u)Lax —xA: Hu—2> aij(Xix)(Xju), (X1, X2) = (X,Y).

2%
The source sign and A : Hu > Atr(Hu) give M,(u) < CN(u) fsuppxp. No derivative of A
appears. Apply the preceding theorem and note R, = Isp+ M > I5p; its trace mass is at most
BN (ug). The theorem provides only that trace bound, signed lower-order sources and possible
boundary measures. It supplies no upper domination by p. Horizontal convexity does not

control the sign of the coordinate Euclidean Laplacian, so the argument here retains € = 0. [

For completeness, throughout the following scaling observation all densities are supported
in K. The least admissible budget B(p) is positively homogeneous. If one budget ball {p > 0:
[p <1, B(pdx) < By}, By > 0, had a uniform L?¢ bound for some fixed ¢ > 1, then every
density of finite mass and finite budget would belong qualitatively to the same L9 space. Indeed
multiply a nonzero such density by § = min{1, ([ p)~', Bo/B(pdx)} > 0, apply the bound, and
divide by 6. A zero budget forces zero mass by the test ug. This scaling observation is not an
asserted power embedding, nor does the duality theorem prove entropy from the budget alone.

20.3 Finite-interface bounds in a fixed Heisenberg digit geometry
We give the digit data explicitly, so the following bounds require no unstated properties of an

iterated-function system. For y € [0, 1] fix binary digits vy € {0,1} with y = 3", vx27*; choose
any consistent convention at dyadic points. For the binary digits z =, ur2~ % define

dely) =S4+ Y w2 B@) = D wdi(y).
k

>k

Let v be the probability law of T = %2101 W,4~* with independent uniform digits W), €
{0,1,2}. This is the same binary-horizontal, ternary-vertical digit law used in the twelve-map

Heisenberg construction; only the explicit formulas here are needed. Its support is in [0, 1].
Put a =log3/log4 > 1/2.

Lemma 20.5 (Jump and interval bounds). The function 3, is nondecreasing. At each odd
dyadic point of generation i its jump is
Vi 3 _ .
Tily) = 547"+ 2kz>:vk4 0SS Ty <4
7

Inside an open dyadic cell of length H = 27 its total variation is at most H?/2. Moreover
v(I) < A|I|™ for every interval I.
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Proof. At a generation-i binary carry the digit u; changes from zero to one and all later digits
change from ones to zeros, so the jump is d; =, ; dx. Summing the geometric coefficients gives
the formula displayed, which is nonnegative. This proves monotonicity at all dyadic carries;
uniform convergence of the digit expansions proves monotonicity everywhere, with one-sided
conventions at jumps. Since dj < 34_1‘“' the total possible change within a cell with the first ¢
digits fixed is at most ), , di < 4‘6 H?/2. The jump sums exhaust the total variation:
the first n generations have total jump mass tending to ), dj, with residual bounded by
2" Y o, di — 0. For the Cantor estimate, its level-n cylinders have length 47", probability
37 and distinct left endpoints separated by at least %4*”. If ¢ =47 < |I| < 44, at most four
such cylinders meet I. Hence v(I) < 437" = 4¢* < 4]I|*. The case |I| > 1 is immediate. O

Proposition 20.6 (Same-generation packing for every convex test). Let u be a smooth globally
Euclidean-convez, one-Lipschitz function on R3. For fived y € [0,1] and t € R set

P(z) = (x,y,t —yx/2 + By(x)), v=(1,0,-y/2), g(x) =v-Vu(P(z)) = Xu(P(z)).
If Z; is the set of generation-i dyadic interfaces in (0,1), then
> lola=) = glat)]+ < (V5 +v2)272.
a€Z;

The same bound holds after averaging in y € [0,1] and t against v. The bound grows with i
and is not a uniform convex-budget estimate.

Proof. One has |g| < v/5/2 and |u,| < 1. Convex-gradient monotonicity at P(a—), P(b+),

b > a, gives

2|8, (b+) — By(a—
Indeed their displacement is (b — a)v + [8,(b+) — By(a—)]e., and the difference of their vertical
gradients has absolute value at most two. Put & = 27%. In an open level-£ cell of length H = 27¢,

¢ < 1, select exactly the generation-i points with negative jumps of g, say a1 < -+ < ap,. If
m < 1, the bound V5 + H2/h is immediate. Otherwise

m— 1

m
Z g(aj+)] = glam—) — glar+) + g(aj+1+)].
7j=1 ]:1

The first term is at most v/5. Selected consecutive interfaces are separated by at least 2h.
Their intervening variation intervals count each contribution at most twice, including shared
endpoint jumps. The preceding inequality and Lemma 20.5 therefore bound the remaining
sum by H?/h. All generation-i points lie strictly inside level-¢ cells. Summing those cells
yields v/52¢ 4+ 2°7¢. Choose ¢ = |i/2] to obtain the displayed bound. All selected terms are
their positive negative-jump magnitudes, so the positive-part operation has been accounted
for. Averaging preserves the estimate. O

Proposition 20.7 (Uniform bound for a restricted common-trace gluing class). Let 0 < a1 <
- <y < 1 be finitely many distinct dyadic interfaces of any generations. Suppose the same
smooth globally convex one-Lipschitz function u satisfies the additional condition

u(a’ja Y, Z) = ¢(y7 Z) + Cj fO’F all (ya Z) S [72a 2}2’

where v is independent of j. Put bj _(y) = —ya;/2 + By(a;—) and b;j +(y) = b;j _(y) + J;(y),
with Jj the jump at the selected interface. Then

m 1
S | [ Xutast+ b )~ Xu(agp.t 45,0 0))] do(®)dy < 10,

This conclusion is restricted to the displayed common-trace class.
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Proof. For m > 2 define s; = (¢j+1 — ¢j)/(aj+1 — a;). Convexity along lines with fixed
(y, z) makes these secant slopes nondecreasing and in [—1,1]. At each interior plane, s;_; <
uz(aj,y, 2) < sj, so its normal-derivative oscillation on the rectangle is at most s; —s;_1. These
oscillations sum to at most two. Each endpoint plane contributes at most two. Thus a uniform
bound of six holds also when m =1 or m = 2.

The common trace gives u, = 1, on every selected plane. For fixed y, 1.(y,) is nonde-
creasing and lies in [—1, 1]. The horizontal before-minus-after difference equals

uz(ajayat + b‘,*) - ux(aj,y,t + ijr) + %[wz(yvt + bj,Jr) - ¢z(ya t+ b}*)]'

The bracket is nonnegative. All sampled z values lie in [-2,2]: 0 < 5, < 1/2,0 <t < 1,
and 0 < ya;/2 < 1/2. Fubini with the positive measure 0,1, and the Cantor interval bound
therefore make the t-average of the second term at most

2
L [ doan ) < 1050)°

Generation 4 has 2°~! interfaces, each of jump at most 4~¢. Even summing over all possible
selected generations gives Y., 27147 = 3~ 2171371 = 1. Hence the total averaged central
contribution is at most four. Its nonnegativity permits taking positive parts at the cost of the
normal oscillation bound, and the total is at most 6 + 4 = 10. O

Neither finite-interface proposition determines whether the unrestricted digit measure sat-
isfies a uniform Euclidean convex-test budget. The first bound still grows with generation; the
second imposes an essential common tangential trace. They do not furnish a stationary PDE
or an entropy counterexample.

21 Scope of the conclusions

The unrestricted parabolic conclusion is established in the step-two Carnot setting of Theo-
rem 2.1, including measure input and uniform coordinate viscosity. Every extension retains
the additional assumptions in its statement. Qualitative absolute continuity alone does not
imply a uniform entropy bound. The general commutator, exponential-duality, and stopped-
martingale criteria retain premises not proved here for arbitrary coefficients. The corresponding
unrestricted entropy problem for arbitrary smooth Hormander families or higher-step Carnot
groups remains outside the conclusions of this manuscript.
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