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Abstract

We obtain local boundedness and maximum principles for weak subsolutions
to certain infinitely degenerate elliptic divergence form inhomogeneous equations,
and also continuity of weak solutions to homogeneous equations. For example, we
consider the family {f,}, ., with

fo (x)ze_(ﬁ)a7 —o00 < x < 00,

of infinitely degenerate functions at the origin, and show that all weak solutions to
the associated infinitely degenerate quasilinear equations of the form

L1 0
0 f(z1)? ] 7

with rough data A and ¢, are locally bounded for admissible ¢ provided 0 < o < 1.

We also show that these conditions are necessary for local boundedness in dimension

n > 3, thus paralleling the known theory for the smooth Kusuoka-Strook operators

% + 3‘972; +fo (ac)2 %. We also show that subsolutions satisfy a maximum principle

div A (z,u) gradu = ¢ (), A(z,z)~ [

under the same restriction on the degeneracy. Finally, continuity of solutions is
derived in the homogeneous case ¢ = 0 under a more stringent assumption on the
degeneracy, namely that f > f3 , for 0 < o < 1 where

fao (@) = 2|2 m)” | oo <2 < .

As an application we obtain weak hypoellipticity (i.e. smoothness of all weak
solutions) of certain infinitely degenerate quasilinear equations in the plane

ou 2 u

@—i—f(x’u(xay)) ayz :Oa

with smooth data f(z,2) 2 fs5, () where f (z, z) has a sufficiently mild nonlin-
earity and degeneracy.

In order to prove these theorems, we first establish abstract results in which
certain Poincaré and Orlicz Sobolev inequalities are assumed to hold. We then
develop subrepresentation inequalities for control geometries in order to obtain the
needed Poincaré and Orlicz Sobolev inequalities.
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Preface

There is a large and well-developed theory of elliptic and subelliptic equations
with rough data, beginning with work of DeGiorgi-Nash-Moser, and also a smaller
theory still in its infancy of infinitely degenerate elliptic equations with smooth data,
beginning with work of Fedii and Kusuoka-Strook, and continued by Morimoto
and Christ. Our purpose here is to initiate a study of the DeGiorgi regularity
theory, as presented by Caffarelli-Vasseur, in the context of equations that are
both infinitely degenerate elliptic and have rough data. This monograph can be
viewed as taking the first steps in such an investigation and more specifically, in
identifying a number of surprises encountered in the implementation of DeGiorgi
iteration in the infinitely degenerate regime. The similar approach of Moser in the
infinitely degenerate regime is initiated in our paper [KoRiSaSh1], but is both
technially more complicated and more demanding of the underlying geometry. As
a consequence, the results in [KoRiSaSh1] for local boundedness are considerably
weaker than the sharp results obtained here with the DeGiorgi approach. On the
other hand, the method of Moser does apply to obtain continuity for solutions
to inhomogeneous equations, but at the expense of a much more elaborate proof
strategy. The parallel approach of Nash seems difficult to adapt to the infinitely
degenerate case, but remains a possibility for future research.

vii






Part 1

Overview



The regularity theory of subelliptic linear equations with smooth coefficients is
well established, as evidenced by the results of Hormander [Ho] and Fefferman and
Phong [FePh]. In [Ho|, Héormander obtained hypoellipticity of sums of squares
of smooth vector fields whose Lie algebra spans at every point. In [FePh], Feffer-
man and Phong considered general nonnegative semidefinite smooth linear opera-
tors, and characterized subellipticity in terms of a containment condition involving
FEuclidean balls and ”subunit” balls related to the geometry of the nonnegative
semidefinite form associated to the operator.

The theory in the infinite regime however, has only had its surface scratched so
far, as evidenced by the results of Fedii [Fe] and Kusuoka and Strook [KuStr|. In
[Fe], Fedii proved that the two-dimensional operator 8%2 +f (ac)2 8%2 is hypoelliptic
merely under the assumption that f is smooth and positive away from = = 0. In
[KuStr], Kusuoka and Strook showed that under the same conditions on f (z), the
three-dimensional analogue g—; + 88—;2 + f (2)? 53722 of Fedii’s operator is hypoelliptic
if and only if lim; oxIn f () = 0. These results, together with some further
refinements of Christ [Chr], illustrate the complexities associated with regularity
in the infinite regime, and point to the fact that the theory here is still in its infancy.

The problem of extending these results to include quasilinear operators requires
an understanding of the corresponding theory for linear operators with nonsmooth
coefficients, generally as rough as the weak solution itself. In the elliptic case this
theory is well-developed and appears for example in Gilbarg and Trudinger [GiTr]
and many other sources. The key breakthrough there was the Holder apriori esti-
mate of DeGiorgi, and its later generalizations independently by Nash and Moser.
The extension of the DeGiorgi-Nash-Moser theory to the subelliptic or finite type
setting, originated in the work of Lanconelli [Lan] and a series of papers by Franchi
and Lanconelli [FrLanl]-[FrLan5],[Fr], and then continued by many authors, in-
cluding one of the present authors with Wheeden [SaWh4].

The subject of the present monograph! is the extension of DeGiorgi-Nash-Moser
theory to the infinitely degenerate regime, and more specifically the techniques of
DeGiorgi2. Our theorems fall into two broad categories. First, there is the ab-
stract theory in all dimensions, in which we assume appropriate Orlicz Sobolev
inequalities, as opposed to the familiar LP Sobolev inequalities, and deduce local
boundedness and maximum principles for weak subsolutions, and also continuity
for weak solutions to homogeneous equations. This theory relies heavily on exten-
sions of a lemma of DeGiorgi to the infinitely degenerate regime. Second, there is
the geometric theory, in which we establish the required Orlicz Sobolev inequalities
for large families of infinitely degenerate geometries, obtaining sharp results in di-
mension n > 3 for local boundedness. For this we need subrepresentation theorems

with kernels of the form K (z,y) = g((?l.{;)) where

-~

. 1
d(z,y) = mln{d(x>y)’ |F (21 + d (z,y))] }

IThis monograph is a distillation of the three papers [KoRiSaShl], [KoRiSaSh2] and
[KoRiSaSh3|.
2We thank Pablo Rauil Stinga for bringing DeGiorgi’s method to our attention.
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F= ln% and d (x,y) is the control distance associated with f, and where V (z,y)

is the volume of a control ball centered at x with radius d (x,y). Typically, d (z,y)
is much smaller than d (x,y) in the infinitely degenerate regime.

The results obtained here are of course also in their infancy, leaving many
intriguing questions unanswered:

(1) In dimension n = 2 we have no counterexamples to continuity at all among
the infinite order degeneracies that we consider.

(2) Our positive results here for continuity in any dimension apply only to
homogeneous equations, due to the difficulty of implementing DeGiorgi
iteration in the inhomogeneous case. On the other hand, Moser iteration
does apply to inhomogeneous equations to obtain continuity of solutions,
but requires a much more elaborate proof - see [KoRiSaSh1].

Finally, the contributions of Nash to the classical DeGiorgi-Nash-Moser theory
revolve around moment estimates for solutions, and we have been unable to extend
these to the infinitely degenerate regime, leaving a tantalizing loose end. We now
turn to a more detailed description of these results and questions in the introduction
that follows.






CHAPTER 1

Introduction

In 1971 Fedii proved in [Fe] that the linear second order partial differential
operator

tute) = {5+ 10 oz fulean)
is hypoelliptic, i.e. every distribution solution u € D’ (R2) to the equation Lu =
¢ € C> (R?) in R? is smooth, i.e. u € C*> (R?), provided:
e feC™(R),
e f(0) =0 and f is positive on (—o0,0) U (0, c0).
The main feature of this remarkable theorem is that the order of vanishing of

f at the origin is unrestricted, in particular it can vanish to infinite order. If we
consider the analogous (special form) quasilinear operator,

futen) = {50 + £ @uen) 55 fuen),

then of course f (z,u (z,y)) makes no sense for u a distribution, but in the special
case where f(z,z) ~ f (z,0), the appropriate notion of hypoellipticity for £ be-
(1) f (QS 0)2 ], which when A
is understood, we refer to as simply weak hypoellipticity.

We say that L is le’2 (RQ)—hypoeHiptic if every Wj"2 (Rz)—weak solution u to
the equation Lu = ¢ is smooth for all smooth data ¢ (z,y). Here u € W}"Z (Rz) is
a Wy? (R?)-weak solution to Lgyasit = ¢ if

_/(vw)tr [ i m,u?x,y))? ]Vu: /¢w, for all w e Wh? (R?), .

See below for a precise definition of the degenerate Sobolev space le’Q (RQ), that
informally consists of all w € L? (R?) for which [ (Vw)™ AVw < oc.

There is apparently no known Wj"Q (RQ)—hypoelliptic quasilinear operator L
with coefficient f (z,z) that vanishes to infinite order when x = 0, despite the
abundance of results when f vanishes to finite order. However, in the infinite

vanishing case, if we assume the stronger condition (1) below, which quantitatively
limits the nonlinearity as * — 0, and in addition condition (2) below,

comes that of W}x’z (R2)—hypoellipticity with A = [

,2)—f (2,0 . SL(w,2)
(1) Sup(w)z)e(R\{o})XR % S % and hmeO Sup, cgr ‘?f(a:,()) | = 07 and
(2) a W}"Q (Rz)—weak solution u to the homogeneous equation Lyyasiv = 0 is

continuous,

then in 2009 it was shown by Rios, Sawyer and Wheeden in [RSaW2] that for such
solutions v we have u € C* (Rz). As a consequence of this result, together with

5



6 1. INTRODUCTION

Theorem 21 below on continuity of weak solutions, we obtain that certain of these
quasilinear operators L are le’Q (RQ)—hypoelliptic.

THEOREM 1. Suppose that f (z, z) is smooth in R? and that in addition, f (x, 2)
satisfies (1) and that for some 0 < o < 1, the function f (x,0) satisfies

(1.1) c\z|(lnlnlnﬁ)a < f(z,0), for small |z| > 0.

Then every Wj"2 (Rz) -weak solution w to the homogeneous quasilinear equation
Lu =0 is smooth.

See the appendix for a higher dimensional version of this theorem.

REMARK 2. The local sup norm bounds ||D%u|| - on the derivatives of u in
Theorem 1 depend only on the constants ¢,o in condition (1.1) and on the norm
”u”Wj,*Q(R?) of the weak solution u in W y* (R?).

Our method for proving regularity of weak solutions u to Lu = ¢ is to view u
as a weak solution to the linear equation

Luto) = { oz +00)* 5o fulonn) = 600),

where both g (z,y) = f(z,u(x,y)) and ¢ (z,y) need no longer be smooth, but
g (x,y) satisfies the estimate

@) < gy <Cf@0), ek,

and ¢ (z,y) is measurable and admissible - see below for definitions. The method
we employ is an adaptation of DeGiorgi iteration. The infinite degeneracy of L
forces our adaptation of DeGiorgi iteration to use Young functions in place of
power functions.
Another motivation for this approach is the following three dimensional ana-
logue of Fedii’s equation, which Kusuoka and Strook [KuStr| considered in 1985
02 0? 0?
leaix%'f'aix%‘f‘f(xl)zaix%a
and showed the surprising result that when f (z1) is smooth and positive away from
the origin, the smooth linear operator L; is hypoelliptic if and only if

lim rln f (r) = 0.
r—0

This is precisely the condition we show to be necessary and sufficient for local
boundedness of weak solutions to our rough homogeneous equations. Thus we will
begin with an abstract approach in higher dimensions, where we assume certain
Orlicz Sobolev inequalities hold, and then specialize to geometries that are sufficient
to prove the required Orlicz Sobolev inequalities.

More generally, we consider the divergence form equation

Lu = VYA (z) Vu = ¢, x € Q,

and the corresponding second order special quasilinear equation (where only w, and
not Vu, appears nonlinearly),

(1.2) Lu=V"A(z,u(x))Vu=¢, x€f,
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and we assume the following quadratic form condition on the ‘quasilinear’ matrix

Az, 2),
(1.3) T A(@)E < M Az, 2)¢ < CETA)E

for a.e. x € Q and all z € R, £ € R". Here ¢,C are positive constants and
A(z) = B (2)" B (z) where B (x) is a Lipschitz continuous n x n real-valued matrix
defined for x € Q. We define the A-gradient by

(1.4) Va=B(@)V,

and the associated degenerate Sobolev space Wi’z (©) to have norm

[ollyr2 = \//Q (|v\2+vvtrAvv) - \//Q (|v|2+|VAv|2>.

NOTATION 3. Somewhat informally, we use normal font Lu = VA (x) Vu
for divergence form linear operators with nonnegative matriz A (x), and we use
calligraphic font Lu = VYA (x,u) Vu to denote the corresponding special form
quasilinear operators with matriz A (x,u) comparable to A (x).

In order to define the notion of weak solution to an inhomogeneous equation
Lu = ¢ will assume that either ¢ € L () or that ¢ € X (Q), where X () is the

loc
space of A-admissible functions defined as follows.

DEFINITION 4. Let § be a bounded domain in R™. Fix x € Q and p > 0. We
say ¢ is A-admissible at (z,p) if

J5e. V0] dy
12l x (B0 = Sup T (7p|)\v Tdy =
ve(Wi) (B(@.p) IB(a,p) IV AVIGY

We say ¢ is A-admissible in Q, written ¢ € X (Q), if ¢ is A-admissible at (z,p)
for all B (z, p) contained in .

DEFINITION 5. Let  be a bounded domain in R™ with A and A as above.
Assume that ¢ € L2, (Q)U X (Q). We say that u € Wy* () is a weak solution to
Lu = ¢ provided

— | Vu ()" A(z,u(z) Vu= | ¢w
Q Q

for allw € W2} (Q), where (WE?) (Q) denotes the closure in WE? (Q of the
A, A, A

subspace of Lipschitz continuous functions with compact support in Q. Similarly,
ue Wy?(Q) is a weak solution to Lu = ¢ provided

—/QVw(x)trA(x)Vu:/Qqﬁw

for all w € (WJ"Q)O (Q).

Note that our structural condition (1.3) implies that the integral on the left
above is absolutely convergent, and our assumption that ¢ € L2 _(92) U X (Q)

loc
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implies that the integral on the right above is absolutely convergent:

YIRS
/Q |¢w| (/Qﬁsuppw |¢| ) </Q |w| ) ’
/Q ol < léllx /Q IV 4wl < 6l x) ( /Q |vAw|2)2.

Weak sub and super solutions are defined by replacing = with > and < respectively
in the display above. We can define the gradient V 4 more generally for nonnegative
semidefinite matrices A (x, u(x)), where for convenience in notation we suppress the
dependence on u.

IN

A

DEFINITION 6. Given a real symmetric nonnegative semidefinite n X n matriz
. . n
A, we can write A = BYB with B = D ({‘/)‘j}j=1) P where D ({dj}?:1> =
d 0 - 0
0 dy --- 0
. L 1s the diagonal matriz having d; along the diagonal, and P
0 0 - d,
is the orthogonal matriz that diagonalizes A by the spectral theorem, i.e. PAP™! =
D ({)\j}?zl), This representation is unique up to permutation of the eigenvalues

{/\j}?:l of A. Then we define Va4 = BV. In the case that A(x) = A (z,u(x)),
this gives us a definition of V 4 for which

/ (V)" A (2, u(z)) Vi = / (V)™ A (2) Vi = / IV a2
Q Q Q

We will first obtain abstract local boundedness, maximum principles, and con-
tinuity results, in which we assume appropriate Orlicz-Sobolev inequalities hold.
Then we will apply our study of degenerate geometries to prove that these Orlicz-
Sobolev inequalities hold in specific situations, thereby obtaining our geometric
local boundedness, maximum principles, and continuity, in which we only assume
information on the size of the degenerate geometries. The techniques used for local
boundedness of weak subsolutions and maximum principles are very similar and
so will be considered simultaneously. The proof of continuity builds on the local
boundedness result with some further geometric properties, and thus will be treated
separately.



CHAPTER 2

DeGiorgi Iteration, Local Boundedness, Maximum
Principle and Continuity

Recall that the methods of DeGiorgi and Moser iteration play off a Sobolev
inequality, that holds for all compactly supported functions, against a Cacciopoli
inequality, that holds only for subsolutions or supersolutions of the equation. First,
from results of Korobenko, Maldonado and Rios in [KoMaRi], it is known that if
there exists a Sobolev bump inequality of the form

[ull Laugy < Cr (B)IIVaull Loy, @ € Lipompact (B)

for some pair of exponents 1 < p < ¢ < oo, and where the balls B are the Carnot-

Carathéodory control balls for the degenerate vector field V4 = (a%, f a%) with

radius r (B), and dug (z,y) = dﬁgf’ is normalized Lebesgue measure on B, then

Lebesgue measure must be doubling on control balls. As a consequence, the function
f cannot vanish to infinite order. Thus in order to have any hope of implementing
either DeGiorgi or Moser iteration in the infinitely degenerate regime, we must
search for a weaker Sobolev bump inequality, and the natural setting for this is an
Orlicz Sobolev bump inequality

[wllgo(upy < Co(r(B) [Vawllpi,y:  w € Lipeompact (B)

where the Young function ® (¢) is increasing to oo and convex on (0, 00), but asymp-
totically closer to the identity ¢ than any power function ¢'*9, ¢ > 0. The ‘super-
radius’ ¢ (r) here is nondecreasing and ¢ (1) > r.

We now recall the definition of Orlicz norms. Suppose that p is a o-finite
measure on a set X, and @ : [0,00) — [0,00) is a Young function, which for our
purposes is a convex piecewise differentiable (meaning there are at most finitely
many points where the derivative of ® may fail to exist, but right and left hand
derivatives exist everywhere) function such that ® (0) = 0 and

o (x)
T
Let L? be the set of measurable functions f : X — R such that the integral

/ & (1) dy,
X

is finite, where as usual, functions that agree almost everywhere are identified.
Since the set L® may not be closed under scalar multiplication, we define L® to be
the linear span of L?, and then define

11y = inf{k € (0,00) /X<1> ('jj) i < 1}.

9

— 00 as r — OQ.
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The Banach space L?® () is precisely the space of measurable functions f for which
the norm | f{| . is finite. The conjugate Young function ® is defined by P =

(®)"" and can be used to give an equivalent norm

11122 ESulf’{/xlfgldur/X<T>(Ig|)du§ 1}-

The above considerations motivate our approach, to which we now turn.

Let  be a bounded domain in R™. There is a quadruple (A, d, ¢, ®) of objects
of interest in our abstract local boundedness, maximum principle, and continuity
theorems in 2, namely

(1) the matrix A = A (z, z) associated with our equation and the A-gradient,

(2) a Young function ® appearing in our Orlicz Sobolev inequality,

(3) ametric d giving rise to the balls B (z,r) that appear in our Orlicz Sobolev
inequality, and also in our sequence {w]} _, of accumulating Lipschitz
functions, and

(4) a positive function ¢ (r) for r € (0, R) that appears in place of the radius
7 in our Orlicz Sobolev inequality.

For the abstract theory we will assume three connections between these objects,
namely

e the existence of an appropriate sequence {1; }] , of accumulating Lips-
chitz functions that connects two of the objects of interest A and d, and
e an Orlicz Sobolev bump inequality,

lwllogs) < @ (B) [Vawlls s . suppw C B,

that connects all four objects of interest A, d, ¢ and ®, and
e a proportional vanishing L!-Sobolev inequality that is needed to prove
continuity, namely

u| < Cr(B /Vu
[ur=ere) g [ 19

for all u € Lip; (B) that vanish on a subset E of a ball B.
‘We now describe these matters in more detail.

DEFINITION 7 (Standard sequence of accumulating Lipschitz functions). Let
Q be a bounded domain in R". Fizr > 0 and x € Q. We define an (A,d)-
standard sequence of Lipschitz cutoff functions {1;}>2 jop ot (z,7), along with sets
B(z,r;) D suppv;, to be a sequence satisfying v; = lon B(x,rj41), M1 = 7,

Too = liMj 400y = %r Ty =Tl = ir for a uniquely determined constant ¢ and

v > 1, and ||Vavyll S % with V 4 as in (1.4) (see e.g. [SaWh4]).
We will need to assume the following single scale (®, ¢)-Orlicz Sobolev bump
inequality:

DEFINITION 8. Let Q) be a bounded domain in R™. Fixx € Q and p > 0. Then
the single scale (@, p)-Orlicz Sobolev bump inequality at (x,p) is:

(2.1) [wll ey < @ (P IVawllpipy, — we Lipo (B(z,p)),
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A particular family of Orlicz bump functions that is crucial for our theorem is
the family

tnt)N if  t>FE=Ey=¢*N
Py (t) = N, o _ 2N
(InEY't if 0<t<E=En=e¢
The bump @ is submultiplicative for each N > 1, i.e.
q)N (St) < (I)N (S) (I)N (t)’ S,t > 07
which can be easily seen using that for s, ¢ > 2,
stlin(st)]Y =  stins+Int]Y <sns)™ ¢[ng"
<~ Ins+1Int <[lns|[nt],

and then that a +b < ab if a,b > 2. Submultiplicativity plays a critical role in
proving our Orlicz Sobolev inequalities below.

For the inhomogeneous equation Lu = ¢ we will assume the forcing function
¢ is A-admissible in Q. Finally, in order to deduce continuity of solutions to the
homogeneous equation Lu = 0, we will need to assume a proportional vanishing
L'-Sobolev inequality.

DEFINITION 9. Let Q be a bounded domain in R™. Then the proportional van-
ishing L*-Sobolev inequality in Q is:
|B|

(2.2) / |u| < Cr(B) = |V aul, for all w € Lip; (2B)
B |E| Jan

1
that vanish on a subset E of a ball B C Q with |E| > 3 |B|.

Note that the ball 2B on the right hand side is doubled. We are unable to
prove this inequality with integration just over B on the right hand side.

1. Local boundedness and maximum principle for subsolutions

Recall that a measurable function w in € is locally bounded above at x if u can
be modified on a set of measure zero so that the modified function u is bounded
above in some neighbourhood of x.

THEOREM 10 (abstract local boundedness). Let Q be a bounded domain in R™
with n > 2. Suppose that A(z,z) is a nonnegative semidefinite matriz in  x R
that satisfies the structural condition (1.3). Let d(z,y) be a symmetric metric in (2,
and suppose that B(z,r) = {y € Q: d(x,y) < r} with x € Q are the corresponding
metric balls. Fiz x € Q. Then every weak subsolution of (1.2) is locally bounded
above at x provided there is ro > 0 such that:

(1) the function ¢ is A-admissible at (x,1¢),

(2) the single scale (D, ¢)-Orlicz Sobolev bump inequality (2.1) holds at (x,1¢)
with ® = @ for some N > 1,

(3) there exists an (A, d)-standard accumulating sequence of Lipschitz cutoff
functions at (x,79).

REMARK 11. The hypotheses required for local boundedness of weak solutions to
Lu = ¢ at a single fixed point x in Q are quite weak; namely we only need that the
inhomogeneous term ¢ is A-admissible at just one point (x,r¢) for some ro > 0,
and that there are two single scale conditions relating the geometry to the equation
at the one point (z,19).
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REMARK 12. For the purposes of this paper we could simply take the metric d to
be the Carnot-Carathéodory metric associated with A, but the present formulation
allows for additional flexibility in the choice of balls used for DeGiorgi iteration in
other situations.

In the special case that a weak subsolution u to (1.2) is nonpositive on
the boundary of a ball B (z,79), we can obtain a global boundedness inequality
lull oo (B,re)) < 18l x(B(2,r0)) from the arguments used for Theorem 10, simply by
noting that integration by parts no longer requires premultiplication by a Lipschitz
cutoff function. Moreover, the ensuing arguments work just as well for an arbitrary
bounded open set  in place of the ball B (z,r(), provided only that we assume
our Sobolev inequality for € instead of for the ball B (x,rg). Of course there is no
role played here by a superradius . This type of result is usually referred to as a
mazximum principle, and we now formulate our theorem precisely.

DEFINITION 13. Fiz a bounded domain Q C R™. Then the ®-Orlicz Sobolev
bump inequality for € is:

(2.3) ”w”L‘P(Q) <C HvAw”Ll(Q) ) w € Lipo ().

DEFINITION 14. Fix a bounded domain Q@ C R™. We say ¢ is A-admissible for
Q if
lvg| dy
o= sp A2
ve(wih) @ Jo IVavlldy

We say a function u € Wi’z (Q) is bounded by a constant ¢ € R on the boundary
o0 if (u—0)" = max{u—¢,0} € (W};Q) (Q). We define sup,cgqu () to be
0

inf {13 ER:(u—0t e (W;’Q)O (Q)}.

THEOREM 15 (abstract maximum principle). Let Q be a bounded domain in
R™ with n > 2. Suppose that A(x, z) is a nonnegative semidefinite matriz in @ X R
that satisfies the structural condition (1.8). Let u be a nonnegative subsolution of
(1.2). Then the following mazimum principle holds,

esssup,cq u (z) < sup u(z) + C|9llx (o) »
€N

where the constant C' depends only on €1, provided that:
(1) the function ¢ is A-admissible for Q,
(2) the ®-Orlicz Sobolev bump inequality (2.3) for Q holds with ® = &y for
some N > 1.

In order to obtain a geometric local boundedness theorem, as well as a geometric
maximum principle, we will take the metric d in Theorem 10 to be the Carnot-
Caratheodory metric associated with the vector field V 4, and we will replace the
hypotheses (2) and (3) in Theorem 10 with a geometric description of appropriate
balls. For this we need to introduce a family of infinitely degenerate geometries that
are simple enough that we can compute the balls, prove the required Sobolev Orlicz
bump inequality, and define an appropriate accumulating sequence of Lipschitz
cutoff functions.

We consider special quasilinear operators

Lu(z,y) = V" A(x,u(x))Vu(zr), x€Q,



1. LOCAL BOUNDEDNESS AND MAXIMUM PRINCIPLE FOR SUBSOLUTIONS 13

where 2 C R™ and the n x n matrix A (z, z) has bounded measurable coefficients
and is comparable to an n-dimensional matrix

1 0 - 0 0
0o - :
= . . = _F(S)
A('T)_ : .. O 0 Y f(S) € I
0 0 1 0
0 - 0 0 f(z)
by which we mean that
1
@) S (G++Ea+ @)
&

IN

(gla"'agn)A(ajaz) .
&n
< C (ff o4+ 4+ f (1’1)2 fi) , aex €, ze€Rand £ €R",

and where the degeneracy function f (x) = e~ ¥ is even and there is R > 0 such
that F' satisfies the following five structure conditions for some constants C' > 1
and € > 0.

DEFINITION 16 (structure conditions). A function F' : (0, R) — R is said to
satisfy geometric structure conditions if:

(1) lim, o+ F (a) = +oo;

(2) F'(z) <0 and F" (z) > 0 for all z € (0, R);

(3) % |F' ()| < |F' (z)| < C|F' (r)| for %’I‘ <z <2r<R;

4) W is increasing in the interval (0, R) and satisfies #,(z) < 1 for
z € (0,R);

(5) fF,((xw)) ~ L forz € (0,R).

REMARK 17. We make no smoothness assumption on f other than the existence
of the second derivative f” on the open interval (0, R). Note also that at one
extreme, [ can be of finite type, namely f (x) = z® for any « > 0, and at the other
extreme, [ can be of strongly degenerate type, namely f (x) = e~ for any o > 0.
Assumption (1) rules out the elliptic case f (0) > 0.

Using these geometric structure conditions, we can show that standard se-
quences of Lipschitz cutoff functions always exist for our geometries.

LEMMA 18. Ifv > 1 and A(x) is a continuous nonnegative semidefinite n X n
matriz valued function on a bounded domain @ C R™ as above, and if d is the
associated control metric, then for every r > 0 and x € €, there is an (A, d)-
standard sequence of Lipschitz cutoff functions {Q/Jj};.;l at (x,r), associated with
balls B(x,7;) D suppv; as in Definition 7.

PRrROOF. This follows immediately from Proposition 68 on page 90 of [SaWh4],
once we observe that in the proof of Proposition 68, we can take N to be any
real number greater than 1 (so that Z]oil j~N < 00), and that the assumption
of the containment condition in Proposition 68 there was only used in the proof
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to conclude that the annuli B(x,t) \ B(z,s) have positive Euclidean thickness for
0 < s <t < oo-ie. that the boundaries 0B(z,t) and 0B(x, s) are pairwise disjoint.
This is certainly the case for the control balls B(x, r) associated with our geometries
F satisfying Definition 16, and so the proof of Proposition 68 of [SaWh4]| applies
to prove Lemma 18. O

In the next theorem we will consider the geometry of balls defined by
F,(r)y=r"7,

where o > 0. Note that f, = e f vanishes to infinite order at r = 0, and that
fo vanishes to a faster order than f,. if ¢ > ¢’. We also define the simpler linear
operator

Lu =div A (x) Vu.
with A(x) as in (1.3).

THEOREM 19. Suppose that Q C R™ is a domain in R™ with n > 2 and that
Lu = divA(x,u) Vu, x=(x1,...,2n) €9,

I,_ . ) . .
where A(x, z) ~ { 0 ! f (2 )2 }, I,—1 is the (n — 1) x (n — 1) identity matriz,
1
A has bounded measurable components, and the geometry F = —1In f satisfies the

geometric structure conditions in Definition 16.

(1) If F < F, for some 0 < o < 1, then every weak subsolution to Lu = ¢
with A-admissible ¢ is locally bounded in 2.

(2) On the other hand, if n > 3 and o > 1, then there exists a locally un-
bounded weak solution u in a neighbourhood of the origin in R™ to the
equation Lu = 0 with geometry F = F,.

THEOREM 20. Suppose that F satisfies the geometric structure conditions in
Definition 16 and F' < F,, for some 0 < o < 1. Assume that u is a weak subsolution
to Lu = ¢ in a domain Q2 C R™ with n > 2, where L has degeneracy F and ¢ is A-
admissible. Moreover, suppose that u is bounded in the weak sense on the boundary
0. Then wu is globally bounded in Q and satisfies

supu < supu+C 6]l y o
Q o9
with the constant C' depending only on €.

2. Continuity for weak solutions to the homogeneous equation

Now we consider weak solutions to the homogeneous equation Lu = 0 in a
domain ©Q C R™, and improve our local boundedness conclusion to continuity. As
before we first give an abstract theorem, and follow this with a geometric theorem.
The abstract theorem requires our proportional vanishing L!-Sobolev inequality as
given in Definition 9 above.

THEOREM 21. Suppose that 2 C R™ is a domain in R™ with n > 2. Suppose
the proportional vanishing Poincaré inequality (2.2) holds. For every ball By, =
B (z,719) contained in §2, assume that the local boundedness inequality,

1 1 2
(2.5) ||U+||Loo(3g) < WW’
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holds for Lu = 0 in B, with 6 (r)> 0, for all 0 < r < ro. Let r; = 7%, and
set Bj = B,, = B(x,rj). Suppose furthermore that the following summability
condition holds,
Aj =
j=1
where \j = —Le— and B; = B(0,r;) =
ST

constant. Then if u is a weak solution to Lu =0 in By, we have u € C (By,).

oo,

B (0, %), and where C3 1s a positive

For the geometric continuity theorem we need to consider a less degenerate
o
family of geometries. For k> 0 and 0 < ¢ < oo, define Fy, (r) = (In 1) (ln(k) %)

and fy o (r) = e Fro) = FI D)7 Note that Foo(r)=(Inl) L and F, (r) =

ro

T% for 0 < 0 < oo are essentially the same families of geometries.

THEOREM 22. Suppose that Q C R™ is a domain in R™ with n > 2 and that
Lu = divA(x,u) Vu, x=(21,...,2n) €9,

I 1 0
where A (z, z) ~ { 0 fla)?
A has bounded measurable components, and the geometry F = —1In f satisfies the
structure conditions in Definition 16.

(1) If F < F3, for some 0 < 0 < 1, then every weak solution to Lu = 0 is
continuous in Q.

(2) On the other hand, if n > 3 and o > 1, then there exists a locally un-
bounded weak solution u in a neighbourhood of the origin in R™ to the
equation Lu = 0 with geometry F' = Fy 5.

}, I,—1 is the (n — 1) x (n — 1) identity matriz,






CHAPTER 3

Organization of the Proofs

In Part 2 we use DeGiorgi iteration to prove the abstract local boundedness,
maximum principle and continuity theorems. Then in Part 3 we first calculate
geodesics and volumes of balls in our geometries F' satisfying the geometric struc-
ture conditions in Definition 16, and second establish subrepresentation and Orlicz
Sobolev inequalities. Finally then we can prove the geometric theorems. The
Appendix in Part 4 contains our higher dimensional quasilinear hypoellipticity the-
orem, and also contains two tangential results of a negative nature - the first in-
volving the Monge-Ampere equation, and the second demonstrating the absence of
nonconstant metric radial solutions to equations with radial right hand side.
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Part 2

Abstract theory



There are three main ingredients needed to prove local boundedness, maximum
principle and continuity results, namely the Orlicz Sobolev inequality for compactly
supported functions, the proportional vanishing L' Sobolev inequality, and the
Caccioppoli inequality for subsolutions of the degenerate equation. We start with
the Orlicz Sobolev inequality we need.

Let ® be a Young function on (0,00) and let F' be a geometry satisfying the
geometric structure conditions in Definition 16. We will assume initially that we
have an Orlicz Sobolev norm inequality for the control balls B in some domain
QCR™

(3.1) l0ll oy < 0 0) IVawllpaguy . we (WE') (B),

for some increasing ‘superradius’ function ¢ (rg) > ro, where rg is the control radius
of a control ball B and pp is normalized Lebesgue measure on B. We prove this
inequality for appropriate geometries and superradii below in Proposition 80 and
Lemma 78.

Next, we establish a Caccioppoli inequality for weak subsolutions that holds
independently of any geometric considerations.

PROPOSITION 23. If u is a weak subsolution to Lu = ¢ with L as in (1.2),
(1.8), and A-admissible ¢, then the the following Caccioppoli inequality holds for
Uy on a ball B with Lipschitz v supported in B:

62 [ IVawu)Pde<C (wnizw) 1612 + Va2 /B uidu> ,

where dy = %", and where the constant C' depends only on the constants in (1.3)
and not on r(B).

ProOF. Recall we use C and c to denote constants that may change from line
to line. For convenience in notation we denote the matrix function A (z,u (x)) by
A, and its associated gradient by V 4. Since our conclusion involves the matrix A,
while the definition of u being a subsolution involves the matrix A, we must apply
care in using the comparability of the matrices A and A in the positive definite
sense. We have the pointwise vector identity

Va(@ui)? =V (V?uy) AVuy
= [UVaug +up Vag|? — [7Vuy +uy V] AVuy
= [Vaur® + 2V aup, up Vag) + |ug Vay|”
— OV e [* = 2 uy V), Vo)
= |u Vayl.
Then using (1.3), we obtain
| Va(@puy)]* <V (¥uy) AVuy + Cluy Vayl,

and using the fact that du (z) is a constant multiple of Lebesgue measure dz, we
integrate to obtain that

(63) IV <C [V (70s) AVurd+ Ol Vablag
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Next, since v is a weak subsolution to Lu = ¢, we have VAVu > ¢ in the weak
sense, which implies

(3.4) /V (¢2u+) AVuypdy = /V (1/)2u+) AVudp
- [ s da
Jollx [ 1V (%02 [ d

IN

IN

Now we compute that

/ V4 ($%us) | dp

/ s VAt + OV ()| dp

||¢U+||L2(H) ||VAT/J||L2(H) + ||VA(11Z)U+)”L2(H) ||¢||L2(u)
IV AP L2 ey 100 L2y + 191 22 gy IV Awi)l L2y 5
and combining this with (3.3) and (3.4), and using (1.3) again, we obtain

(3.5) IV a@uliogy < Clléllx {IVavlloaga 90 e
1 2 IV 4 ) 2}
HCIVablie [ adn.
B

To estimate the first term on the right hand side of (3.5), we apply Young’s in-
equality twice to get

160 (19 4%l gy sl 2y + 10 22ap 194004 |2
]_ 2
< 219l + & (IV 4%l gy 19l agy + 19002y 19 G0l )

L2 2 2 2 2
< z [¢lx + Ce (||VA7/J||L2(¢1H) vtz + 19172 a0 ||VA(7/)U+)HL2(#)) ;
and combining this with (3.5), we obtain
(3.6)

2 1 2 2 2
IVa®ui)lzeq,) <CZ 10lx + CelVavllLe (g lldu+llzeg,

IN A

2 2 2
+ Ce 010y Va0 + O IVt [ a
Now choose € so small that

) 1 , 1
Ce 91320 = Cogy [ 42 < Celle < 3,

and then absorb the third term on the right hand side of (3.6) into its left hand
side to obtain

IV a2 < C (nwn;(dm ol + 170l | uidu)

upon using ||VA1/JH;{—2(,1M) < |Va®||3 . This completes the proof of (3.2). O

REMARK 24. It is important to note that (3.2) holds for uy whenever u is a
weak subsolution without assuming that uy is also a subsolution.
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COROLLARY 25 (of the proof). Let u be a weak subsolution to Lu = ¢ with L
as in (1.2), (1.8), and A-admissible ¢, and suppose for some ball B, P > 0, and a

nonnegative function v € Wj,’Q there holds

(3.7) Hqﬁ”i < Pu(z), a.e z€{u>0}NnB.
Then
63 [ IVawun)Pde < O a8 + PP [ (8 +02) di

where du = %‘l, and where ¢ is a Lipschitz cutoff function supported in B.

PROOF. First, recall that from (3.3) we have
39 [IVa@e)Pdu<C [V (0Pu) AVurdi+ OV asli [ o,
B

where the constant C' depends only on constants in (1.3). Now using (3.4) and (3.7)
we have

/ V (Y*uy) AVuydp
< 1ol [ 1Va(@Pus) [ du <P [ o]0 (v20)] do
=P [ [puso¥ b+ 009 a(wus) | du
2 P2 2
<P HT/JU+||L2(H) ||UVA¢||L2(H) te ||VA('(/)U+)HL2(H) + = ||¢U||L2(u)
P2
< OP [l gy 10948l g2y + C IV AW gy + — 9032

P2
< CPVavlye [ (2 +0%) duct Ce [V atwus) oy + — [ o),

where in passing from the third line to the fourth line above, we have replaced A
with A at the expense of multiplying by the constant C in (1.3). Combining this
with (3.9), and choosing ¢ small enough to absorb the second summand on the
right, we obtain

[ IV Pl < € (Vv + PP [ (02 4 02) d



CHAPTER 4

Local Boundedness

We begin with a short review of that part of the theory of Orlicz norms that
is relevant for us.

1. Orlciz norms

Recall that if ® : [0,00) — [0,00) is a Young function, we define L* to be the
linear span of L?, the set of measurable functions f : X — R such that the integral
Jx @ (If]) du is finite, and then define

11y = inf{k: € (0,00) /X<1> ('}i') i < 1}.

In our application to DeGiorgi iteration the convex bump function ® (¢) will satisfy
in addition:
2(t)

e The function =~ is positive, nondecreasing and tends to oo as t — o0;
e ® is submultiplicative on an interval (E, o) for some E > 1:
(4.1) D (ab) < ®(a) P (D), a,b> E.

Note that if we consider more generally the quasi-submultiplicative condition,
(4.2) D (ab) < K® (a)® (D), a,b>FE,

for some constant K, then ® (t) satisfies (4.2) if and only if Pk (t) = K® (t) sat-
isfies (4.1). Thus we can alway rescale a quasi-submultiplicative function to be
submultiplicative.

Now let us consider the linear extension ®eyx, of a function @ : [E, 00) — [0, 00)
to the entire positive real axis (0, 00) given by

() if E<t<o
‘Pext“):{@gﬂu if 0<t<E

We claim that @y is submultiplicative on (0, c0), i.e.

(I)ext (ab) S (pext (a) (I)ext (b) ) a, b > 0

In fact, the identity (I)""tt(t) = q%"rtn(;jf,{é’f D and the monotonicity of @ imply
Doyt (ad) < Dot (max{a, £} max{b, E})
ab - max{a, E'} max{b, E'}
Dot (max{a, E}) . Doyt (max{b, E'}) _ Doyt (@) Poxt (D)
max{a, E'} max{b, £} a b
CONCLUSION 26. If ® : [E,00) — RY is a submultiplicative piecewise differ-
entiable strictly convex function with the property that @ s nondecreasing on

23
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[E,00), then we can extend ® to a submultiplicative piecewise differentiable convex
function ®eyx on [0,00) that vanishes at 0 if and only if

o (E
(4.3) ' (E) > Q
E
So now we suppose that ® and E € (0,00) satisfy (4.3) and that ®ey is a
submultiplicative piecewise differentiable convex function on [0,00) that vanishes
at 0, and moreover is strictly convex on (E,00). Let
() if E<t<oo
0=

YEif 0<t<E

() =/

ext

Now ¥ is increasing on (0, c0), but is constant on (0, ), and in addition has a jump
discontinuity at E if &' (F) > @. Since ¥(~1) does not exist on all of (0, 00), we
instead define the function (=1 by reflecting the graph of ¥ about the line s = ¢
in the (¢, s)-plane:

@) V() if @ (E)<s<oo

oD (5) = E it 20 <5< (E)
0 if  0<s< B

Finally we define the conjugate function ® of @ by the formula

B (s) = /0S Y (2) da

E® (B) = ®(E) + [y (@)Y (@)dz it & (B)<s<oo

= Es—®(E) it 20 <5< (E)
0 if  0<s< B

One now has the standard Young’s inequality for the pair of functions (¥, ¥(=1):
ts<®)+®(s), 0<ts<o0.

Indeed, the left hand side is the area of the rectangle [0, ] x [0, s] in the (¢, s)-plane,

which is at most the area fot VU (y) dy under the graph of ¥ up to ¢ plus the area

f(f U= (y) dy under the graph of (=Y up to s. As a consequence we have the
following generalization Holder’s inequality:

Jx|f (@) g (z)]dp (x) [f @) g ()] d ()

HfHLtP(H) Hg”lﬁ’(u) x Hf”L‘P(H) ”g”fﬁ’(u)

|/ ()] 5[ _l9(=@) - _
< /X {cb <||f||m(#>> + @ <||9||L&>(M)>}dﬂ( )<1+1=2

We now restrict attention to a particular family of bump functions @y, that
we will use in our adaptation of the DeGiorgi iteration scheme, namely

(4.4) Oy () = { égg)fvv . ii . 2 5;5%; f:zN
We have that @ is submultiplicative for s,t > 2V and N > 1 upon using that
stln(st)]Y =  stllns+Int]Y <s[lns]™ ¢[ne"
<= Ilns+Int <[lns][Int],
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and a + b < ab if a,b > 2. Thus the above considerations apply to show that for

N > 1, the Young function ® = &y is convex and submultiplicative, and that the
Holder inequality

/X |f () g (@) dp (x) < 21| fll Lo,y 19l 30

holds with conjugate function

) LN+ Loy (@) TV @)de it 3NV <s<oo
b (s) = 2N {s - (2N)N} if 2NN <s< 3NN,
0 if 0<s<(@2N)Y
since 4 {t(lnt)N} = (t)Y + NIt)V ' = (Int)™ (1+ &%) implies
E=¢N, &(E)=(2Ne?)", ¥ =N, o (E)= g 2NN

Finally, we will use the estimate
1 (2In(2N))N
EEy Y
() (In3)

(4.5) . 0<z<l,

oy

— (=1 —
where ® N( ) is the inverse of the conjugate Young function ® . To see this, first
note that we can write
() =dy(t) =t(nt)", t>eN

)

and therefore
11
' (t) = (Int)N +tN (Int)¥ ! ;2 (Imt)Y, t>e2N.
With s = ®’(t), we then have

N 2N n-t s N
s> (Int)” fort >e*, ie. (®') (s)=t<e’" for s> (2N)

)

and thus
&/ n—1 & N
D’ (s) (@) " (s) <e®” fors>(2N)",
ie. D(s) < Ns'=~e'N for s> (2N)V,
since
d i b1 1 i
Ts (NslflVeSN) = Nslf%GSNﬁsﬁf —I—N(I—N) s Ne N
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In order to estimate ®1(¢), we write

1

t=d(s) < Ns'=wes™,

1 1 1
Int <InN + (1 — N) Ins+s¥ < (2In(2N))s~,  forall s> (2N)";

N
5)_1(t):s> ;lnt t> eV,
~ \2In(2N) ’ -

Then we obtain (4.5) by noting that

N
1L 1 _ (2In(2N)) O r e

d-1(1y — N 0Ny
() (2ln(12N)1n%) (lnx)

2. DeGiorgi iteration

2N

In the next proposition we apply DeGiorgi iteration to a sequence of Orlicz
Sobolev and Caccioppoli inequalities involving a family of bump functions adapted
to the strongly degenerate geometries F,. Recall that the strongly degenerate
geometries F,, have degeneracy function

f(x) :efw%, a>0, z>0,
and that the family of bump functions {®x} -, is given by

o tt)N  if  t>E=Ey=eN
(4.6) ‘I)N(t)_{(lnE)Nt if 0<t<E=FEy=eN

PROPOSITION 27. Assume that the Orlicz Sobolev norm inequality (3.1) holds
with ® = ®y for some N > 1 and superradius ¢ (r), and with a geometry F
satisfying Definition 16.

(1) Then every weak subsolution u to Lu = ¢ in Q, with L as in (1.2), (1.8),
and A-admissible ¢, satisfies the inner ball inequality

1 3
(47) losllimmy < Axer) (7 [ 02) + ol

(4.8) where Ay (1) = Cy exp {02 (“’Ef)) i } :

for every ball B C  with radius r that is centered on the x,-axis, and
every 0 < e < N — 1. Here the constants C1 and Cy depend on N and €
but not on r.

(2) Thus u is locally bounded above in Q, since L is elliptic away from the
Tp-axis by the structure conditions in Definition 16.

(3) In particular, weak solutions are locally bounded in ).

Proor. Without loss of generality, we may assume that B = B (0,r) is a ball
centered at the origin with radius » > 0. Let {¢; };’il be a standard sequence of
Lipschitz cutoff functions at (0,r) as in Definition 7 with v = 1+ 5, and associated
with the balls B; = B(0,r;) D supp¥j+1, ¥; = 1 on By, with r1 = r, roo =
lim; soorj =5, 75 —Tjqy1 = jl%%r for a uniquely determined constant ¢ = c., and

IVav;ll, S i3 ith Va4 as in (1.4) above (see Proposition 68 in [SaWh4] for

s
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more detail). Following DeGiorgi ([DeG], see also [CaVal)), we consider the family
of truncations

(4.9) we=(u=Ci)py Cro=7lolly (1=cl+1)?),
and denote the L? norm of the truncation wuy by
(4.10) Uy = / Jur[*dp,
By,
where dy = MT‘”T)' = ‘%ﬁ is independent of k. Here we have introduced a parameter

7 > 1 that will be used later for rescaling. We will assume ||¢||x > 0, otherwise
we replace it with parameter m > 0 and take the limit m — 0 at the end of the
argument.

Using Holder’s inequality for Young functions we can write

2 2
(4.1) /(w‘“““’““) dp < O (Yrrurr1)” 2o s U e (s w03 -

where the norms are taken with respect to the measure . For the first factor on
the right we have, using the Orlicz Sobolev inequality (3.1) and Cauchy-Schwartz
inequality with ¢ to be determined later,

| (rsrtiies) | Lo (i)

< Cy(r) / VA (42 11201) | du = Coo(r) / V4 (02,021 | dy
— Cy(r) / i1t | [V A (Grprtie)] do

C
< 5/|VA (¢k+1uk+1)|2 dﬂ+gﬁp(7")2/(¢i+1uz+1) dp.

We would now like to apply the Caccioppoli inequality (3.8) with an appropriate
function v to the first term on the right, and therefore we need to establish estimate
(3.7). For that we observe that

(412) wr > 0= u> i =7[lx (1-clk+2)"?)
(4.13) = ue=(u—Cy)y > er ol [(b+1)7F = (k+2)7F]

and

erlléllx [(k+1)7F = (b +2)"F] = erllgll (kb +1)7F [1 - (Zi;)

. —£ E+1)\ ¢ e_q kE+1
= 7o)y (k+1) (1_k+2> 292 Wherek+2<9<1
5 _e 1 k+1 51 € _1_=
> < 5 e > < 5.
> Serllolle e+ s (5g) T 2 erlol 2
This implies
2 1+£ 2 1+£
4.14 —(k+2) " 2up < —(k+2) "2
(1.14) ol < 2o 2 g < 2 (4 2) g,

which is (3.7) with P = 2 (k+ 2)1+% and v = uy. Note that we have used our
assumption that 7 > 1 in the display above.



28 4. LOCAL BOUNDEDNESS

Thus by the Caccioppoli inequality (3.8) we have,

/|VA (Vrr1uwer1)*du
2 2
14
< (IWatinilim + 2 6+2) [ (o ud) do

1 24¢
SCL_‘_ ) / uzrdp .
By,

r2
Finally, choosing § = %, we obtain
(4.15)

(k + 1)2+6

| (rsrtins)? | Lo By < 6C

C
5 /B U%dlﬂrg (7’)2/(7/11%““%“) dp

gc@(kﬂ)l*%/ 2dy |
r By,

r

For the second factor in (4.11) we claim

£ —1-—£
410 Ilisqqunsruerrsopa < T ([{wm > Gete+2778)

with the notation

b
m

(4.17) r(t)=-—— .

- . . ~ i
|f||L<1>(X):1nf{a_/Xq)<a) §1}7
- /1 _ /1
/{¢k+1uk+1>o} ® (a) = <a) |{"/}k+1uk+1 > O}|# .

1

First recall

and note

Now take

a=T (|{1/1k+1uk+1 > 0}| ) = —
1( + 1+ )
HYr+1ur 1>0}\u

- (1
/ P () dyp = 1.
{Yp+1urs+1>0} a

and to conclude (4.16) we only need to observe that
9 —1-=
(ks > 00 C {dupu > Serllolly (k+2)775 )

which follows from (4.12).
Next we use Chebyshev’s inequality to obtain

(4.18) ’{¢k+1uk > %c(k + 2)‘1‘%}]# <~ (k+ 2)2+6/(7/)kuk)2dﬂa

which obviously satisfies

This gives
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where v = Combining (4.11)-(4.18) we obtain

4
72| || %e?”
2
/(Wﬂwcﬂ) dp

2
< Ol (Wrrr1urs1)” o) 28 (s up 10300

D T (s Secern 1))

TN
<o oy 11>1+3 (f k ) T (30627 [ (o) dn

—cf e ([ k ) T (20627 [ (o) dn)

or in terms of the quantities Uy,

(4.19) Upi1 < c‘pff") (k+ 13U, r (7 (k +2)%* Uk>
1

_ C@ir) (k4 1) U — 1 1
L (7(k+2)2+5Uk)

Now we use the estimate (4.5) on &%(l) to determine the values of IV and ¢
for which DeGiorgi iteration provides local boundedness of weak subsolutions, i.e.
for which U, — 0 as k — oo provided Uy is small enough. From (4.5) and (4.19)
we have e

r) (k+1)7E0

G < 020) G0 U
" ()
v (k4+2)Ct U,

provided
v (k+2) U < 72,

and using the notation
1
by =1In —,
k U,
we can rewrite this as

3
b1 > bk—(1+§)ln(k+1)

+NIn(b —(2+¢e)In(k+2)—Iny) —In <Cw£r)) ,

for k > 0, provided
1 —(2+¢) 1 2N
~(k+2)" — >
5 (k+2) A

i.e.

(4.20) by >2+e)ln(k+2)+Iny+2N, k>0

We now use induction to show that
Claim: Both (4.20) and

(4.21) by >bo+k, k>0,
hold for by taken sufficiently large depending on N > 1 and 0 < r < R.
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Indeed, both (4.20) and (4.21) are trivial if k¥ = 0 and by is large enough.
Assume now that the claim is true for some k > 0. Then

bt1 > bo+k+14+Nln(bg+k—(2+¢)ln(k+2)—1Invy)
~(1+5)m(k+1)—-1-In (c‘“”).
T

Now for N > 1+ % we have

Nln(bo +k = (2+¢) I (k+2) ~ ) — (14 5) I (k+ 1) = 1~In <090§j”)> Lo

as k — 0o, and therefore for by sufficiently large depending on N and r, we obtain

Nln(boJrkf(2+s)ln(k+2)flnfy)—(1+§)ln(k+1)flfln <c§0$")> >0,

for all k > 1, which gives (4.21) for k + 1,
bry1 > bo+k+1,
and also (4.20) for k + 1,
brpr > bo+k4+1>2+e)ln241Iny+2N+k+1
> (2+¢)ln(k+3)+Iny+2N.

We note that it is sufficient to require

(N—-1-¢)ln(bp —8 —Invy) > In (CSDE,T)> ’

or

1 1
o)\ p(r)\ 4e®
4.22) bg > A 1 =A 1
(4.22) bo 2 A, < r ) in(e™) Me\Tr N n02T2 ||¢H§(52

for Ay . sufficiently large depending on N and €. This completes the proof of the
induction step and therefore by, — oo as k — oo, or Uy — 0 as k — oo, provided
Uy = e~ is sufficiently small.

Altogether, we have shown that

T 1
Uso = (= 7||¢]lx)+ =0 on Bo =B (o, 5) = 3B(0,7),
and thus that
(4.23) w<Tlélly on Bu .

provided Uy = [ |uo|*dp = ‘—%ﬁ,' [ luol? is sufficiently small. From (4.22) it follows

that it is sufficient to require
(4.24)

1 _ AN r)\ ¥
i [ ol =7 < 7ol Cexp (—;“ (=) >=nN,E<r>T||¢|X,

where Ay . is the constant in (4.22), C' = ¢/2¢* and

M e(r) = Ceexp {_A;v,e (22) } |
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To recover the general case we now consider two cases, 1/% Jg luol?> <

nn.e(r) |4l x and ,/ﬁ S luol? > nne(r) ||l . In the first case we obtain that
(4.24) holds with 7 = 1 and thus

lusllpoe(zmy < 19llx -

\/ﬁIB luo|? -1

In the second case, when , / ﬁ I luol?> > nne(r) |8 ., we let 7= T

so that (4.24) holds, and then from (4.23) we get
SRy AT

u woilp) <
H +||L (5B) nN,a(r)

Altogether this gives

1
lesllzeyy < 19l + Ane(r)y | [ ol
B /5

eyl (22))

and where the constants C'; and Cy depend on N and &, but do not depend on

where

r. (I
The following corollary makes the somewhat trivial observation that we may
replace the factor \Té| with the much smaller factor VT}B\ at the expense of replacing

the constant Ay . (r) with the much larger constant Ay . (3r). This turns out to
be a convenient renormalization of the local boundedness inequality for use in our
continuity theorem below.

COROLLARY 28 (of the proof). Suppose all the assumptions of Proposition 27
are satisfied. Then

1
1 2
(425) lusllim < Ase 6n) (i [ 2 )+ 1ol
with An e as in (4.8).

PRrROOF. The standard cutoff functions {¢;} defined in the proof of Proposition
4.7 can also be considered as cutoff functions supported on 3B = B(0, 3r). Thus we
can repeat the proof of the proposition but applying the Orlicz Sobolev inequality

relative to 3B instead of B. This results in changing the measure dy = % to
the measure dpy = g—ﬁ', and in changing the superradius ratio @ to @. The

remaining estimates are unchanged since the cutoff functions are still only supported
inside B, so the regions of integration remain unchanged. ]






CHAPTER 5

Maximum Principle

Now we turn to the abstract maximum principle for weak subsolutions. We
will assume that f(x) # 0 if  # 0, and that F satisfies the five geometric structure
conditions in Definition 16. We also assume the following global Orlicz Sobolev
inequality

1,1
(5.1) ol oy < € (@) IVawll gy, we (W) (9

where ® = @ with NV > 1 as defined in (4.6).
The second ingredient of the proof is the following Caccioppoli inequality, which
we show follows from the proof of Proposition 23 similar to Corollary 25.

PROPOSITION 29. Let u € (W}l’Q) (B) be a weak subsolution to Lu = ¢ with
0

L asin (1.2), (1.8), and A-admissible ¢, and suppose for some ball B, a constant
P >0, and a nonnegative function v € Wj"z(B) there holds

(5.2) 6% < Pu(z), a.e. z€{u>0}nNB.
Then
(5.3) / |V auy|?dp < C’PQ/ vidp,

B B

where dy = %, and C = 1/c with ¢ from (1.3). The same inequality holds with u
and u_ in place of uy.

PROOF. Since w = uy € (W}"Q) (B) and u is a weak subsolution to Lu = ¢
0

we have

/V(u+)AVu+d,u = /VU+AVudp < —/u+¢>du

N

< ol [ 19ausldn < P [ ol¥aus ]

where for the last inequality we used condition (5.2). Using Holder’s inequality and
(1.3) this gives

1
/|VAu+|2d,u§ E/\VAU+|2 dp < C’PQ/UQdu,

which is (5.3). Using w = u or w = u_ as a test function we obtain the last
statement of the Proposition. ([l

We are now ready to prove the maximum principle.

33
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THEOREM 30. Let Q be a bounded open subset of R™, and assume the global
Orlicz Sobolev inequality (5.1) holds for some N > 1. Assume that u is a weak
subsolution to Lu = ¢ in Q with A-admissible ¢, and that u is bounded on the
boundary ON). Then the following maximum principle holds,

supu < supu+ C [[¢] x (o)

Q o0

and in particular u ts globally bounded.
PROOF. First, we proceed similarly to the proof of Proposition 27. Define
up = (u—T7supu—Cg)y, Cr=1]9|y (1 —c(k+ 1)75/2) , T>1,
o0

and note that uxy = 0 for all k£ on 02, so we can formally take 9, = 1 for all k.
Let B = B(0,79) be a ball containing  and extend wuy to be zero outside Q. Then
we can assume uy € (WA’Q) (B) and therefore Caccioppoli inequality (5.3) holds.
Using (5.3) and the bound (4.14) on {x € Q : uxy+; > 0} we obtain the following

version of inequality (4.19)

1
Upy1 < C(k +2)1</20;, -

(b—l

1 b
(w(k+2)”5Uk )

where Uy, = fQ |ux|?. Proceeding exactly as in the proof of Proposition 27 we thus
obtain

Uos = (u—Tsupu —7|¢] x)+ =0,
09

provided Uy is sufficiently small, and by the same argument as in the proof of
Proposition 27
l[ul| L) < ll9llx + sup u + Cllull L2 (0)-

Finally, we use Caccioppoli inequality together with Orlicz Sobolev inequality to
bound the last term
lullZz < [[w?llze < ClIVaullf < Cli¢llx,

where we used (5.3) with u in place of uy, v = ||¢||x, and P = 1. O



CHAPTER 6

Continuity

Here we turn to proving the abstract continuity Theorem 21. The key tool
for this is an infinitely degenerate variation on the DeGiorgi Lemma in Lemma 1.4
of Caffarelli and Vasseur [CaVal, but yielding an estimate different from that of
Caffarelli and Vasseur - one that does not involve an isoperimetric inequality. For
convenience we recall the proportional vanishing L'-Sobolev inequality (2.2) that
we are assuming in the abstract continuity Theorem 21:

(6.1) [wl<cr@) [ (aul.

for all Lipschitz w supported in 2B that vanish on a subset F of a ball B with
B > 5 |B].

LEMMA 31. Suppose that the proportional vanishing L*-Sobolev inequality (6.1)
holds. Fiz x and r and suppose that w satisfies fB( ) IVaws (y)]*dy < Cy. Set

x,2r

A = {yeB(z,r):w(y) <0},

C = {z€B(z,r):w(z)>1},
D = {yeB(x2r):0<w(y) <1}.
Then if |A] > & |B (z,7)|, we have
Allel \°

PRrOOF. Let w (y) = max {0, min {1, w (y)}}, and note that w () = 1 for z € C.
Then applying (6.1) with w =w, B = B (z,r9) and E = A, we have that

cllAl = /C W(z)dz |A| < / W(z)dz |A

B(z,r)

IA

Cr|B (x.7) / V4w (4)| dy = Cr|B (,7) / IV 4w (4)] dy
B(z,2r) D

ro |B (@, )| VIPHIVawlp2(pa,2r) S V Cor | B (2,7)[ VID].

Thus we obtain

A

ICIAl S 7B (2,7)[v/Co|DJ,

Alle]
C°D'>Cl<r|B<x,r>| ‘

or

35
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We can now prove Theorem 21 for weak solutions to a homogeneous degenerate
equation. In fact it is easily seen, using Corollary 28, that it suffices to prove the

following local statement with Q\/ﬁ = An(3r), where Ay o(r) is the constant in

the local boundedness inequalities (4.7) and (4.25).

PROPOSITION 32. Let B, = B (x,r). Suppose that (6.2) holds, and also that
for some 4 (r) > 0, we have the following local boundedness inequality,

1 1 z
6.3 U <——ron | = u? , whenever Lu =0 in B,
©3) el (a) < 5755 (7 /) )

for all 0 < r < rg. Moreover we assume the summability condition
(o]

(6.4) >N =0,
j=1

% for j > 1, and where Cs is a positive constant.
23+ 52(rj)
Then if u is a weak solution to Lu = 0 in By, we conclude that u is continuous at

x.

o =
where r; = 73 and \; =

We now reduce the proof of Proposition 32 to proving Proposition 34 below,
which shows that if a solution v is bounded by 1 in a ball Bs,., and is nonpositive
on a ‘sufficiently large’ subset of the smaller ball B,., then v is in fact bounded by a
constant less than 1 in the smaller ball B,.. This reduction is achieved in two steps
by way of the following lemma.

LEMMA 33. Suppose that the local boundedness property in Proposition 32 holds.

Let u be a weak solution of Lu =0 in B,,. Then with A (r) = —o— we have
2" 52

A(r)

oscp, U < (1—2> 0scp, U, 0<r<ry.
2

Indeed, iterating Lemma 33 gives

‘ M)
oscBﬁug 1_[1 1_T 0scp, U, >1,
j=

which implies limy_,, 0scg, u = 0 since the infinite product above vanishes if

a7
the summability condition (6.4) holds. Hence w is continuous at =, which proves
Proposition 32.
Next we note that Lemma 33 is in turn an easy consequence of this proposition.

PROPOSITION 34. Suppose that the local boundedness property (6.3) holds.
With r sufficiently small, let
1
23+5fﬁ
Letv <1 and Lv =0 in Bs,. Assume that |B, N{v < 0}| > 3 |B,|. Then
supv <1 —X(r).
Br

2



6. CONTINUITY 37

Indeed, to prove Lemma 33 from Proposition 34, let

(2) = 2 (2) supp_u +infp, u
v "~ oscp, u uir 2 ’

so that —1 < v <1lon B,. If {v<0}NB,| > %|BT|, then Proposition 34 gives
oscg, v <2 — A(r), which implies
2

A(r)

oscp, U < (1 — ) 0sCp,. U.
2 2

If instead we have |{v >0} N B,| > 1 |B,|, we obtain the same inequality by ap-
plying the above argument to —v. This completes the proof of Lemma 33.
Thus matters have been reduced to proving Proposition 34.

PROOF OF PROPOSITION 34. Define
w, =25 (v—(1-27"))
and let ¢ € C§°(Bsy) be such that ¢ = 1 on By, and [|Va¢||r=(p,,) < 2. Using
Lwy, =0 in Bs,,, and the standard Caccioppoli inequality (3.2) with ¢ = 0 we have

/B VAl < /B IVapw ) < ClIVagli / (wn)?

Bsr-Nsuppy
< 4C |Bs,|r7?,

where the last inequality follows from the fact that w; < 1, which in turn follows
from the assumption that v < 1. Define

A, = {2wp, <0}NB,,
Cr. = {2w,>1}NB,,
D = {0<2w;<1}N By, .

Also note that v < 0 implies wi < 0, and therefore we have
1
(6.5) M| = {2wr < 0} N By| = {wy < 0} N By 2 5 [ By,

so that the hypothesis |Ay| > 1 |B,| in the proportional vanishing L'-Sobolev
inequality (6.1) holds.

We will apply Lemma 31 with w = 2wy, recursively for £ = 0,1, 2, ... below, but
only as long as

(6.6) /B T(wm)i'g; > 5(r),

where ¢ (1) is the positive constant in Proposition 32. We use both (6.5) and (6.6),
and the fact that
Wr1 = 2wy, — 1
implies C, = {wg4+1 > 0} N B,., and hence
€= [ (wnar)ide = [ (wi)ide =6 |Bal,
Cr B

r
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to obtain from Lemma 31 that

1
'{O<wk<2}ﬁBgr = \{0<2wk<1}032r|:|Dk|

o <;|Br|a<r> |Bgr>2

C'|Bs,| r—2 r| By
Cq
= 0 1Byl = a (),
where
(6.7 (1) = S16()” [Ba| > 0
. a(r 40 3r

depends on r, but not on k or v. This gives
|Bar| > [{wr <0} N Bay| = [{2wi—1 < 1} N By, |

1
{0 <wp—1 < 2} N By,

> {wr—1 <0} N By |+«

= [{wg—1 <0} N Bay| +

> {wog <0} N Bay| + ka(r) > ka (r),
The above inequality, namely |Ba,.| > ka (r), must fail for a finite k independent
of v, in fact it fails for the unique integer ky > 0 satisfying |f(f‘;«3| < ko < ‘5(2[)‘ +1,
and for this ky we must then have

[ @ig)tds <60 [Barl.

T

By the local boundedness inequality (6.3), we conclude that in the ball Bz, we
have
1
2

1 1 )
Who41 < ||(1Uk0+1)+HLOO (Bg) < Z\/j <Bgr/ (wk0+1)+)
2\/

Rescaling back to v now gives

1 1.
2k0+1 [U _ <1 _ 2k0+1>:| = (kaJrl)Jr < 5 mn B7§
+

1 1 1 1

Finally, we note that (6.7) gives a (r) = £16 (r)?|Bs,|, and hence
‘BQT| |BQT’| < Cs

ko < +tl=—5— < s +1,
a(r) G5 (r)? | By §(r)
and thus that
1 S 1 _ (r)
2Rt T 34Ty '



Part 3

Geometric theory



In this third part of the paper, we turn to the problem of finding specific geomet-
ric conditions on the structure of our equations that permit us to prove the Orlicz
Sobolev and proportional vanishing L' inequalities needed to apply the abstract
theory in Part 2 above. The first chapter here deals with basic geometric estimates
for a specific family of geometries, which are then applied in the next chapter to
obtain the needed Orlicz Sobolev and proportional vanishing L! inequalities. Fi-
nally, in the third chapter in this part we prove our geometric theorems on local
boundedness, the maximum principle and continuity of weak solutions.



CHAPTER 7

Infinitely Degenerate Geometries

In this first chapter of the third part of the paper, we begin with degenerate
geometries in the plane, the properties of their geodesics and balls, and the associ-
ated subrepresentation inequalities. The final chapter will treat higher dimensional
geometries. Recall from (2.4) that we are considering the inverse metric tensor
given by the 2 x 2 diagonal matrix

1 0
A= .
[o f (@2]
Here the function f (z) is an even twice continuously differentiable function on the
real line R with f(0) =0 and f’(z) > 0 for all z > 0. The A-distance dt is given by

dt? = da? + dy?.

1
2
f (@)
This distance coincides with the control distance as in [SaWh4], etc. since a vector

v is subunit for an invertible symmetric matrix A, i.e. (v - 5)2 < ETAE for all &, if
and only if v* A~1v < 1. Indeed, if v is subunit for A, then

(U”A‘lv)2 = (v . A_1U)2 < (A_lv)tr AA Ty =% ALy,
and for the converse, Cauchy-Schwartz gives

(U . §)2 — (,Utrg)2 — (’UtrA_lAE)Q S (,UtrA—lAA—l,U) (gtrAg) — (UtrA—l,U) (gtrAg) .

1. Calculation of the A-geodesics

We now compute the equation satisfied by an A-geodesic «y passing through the
origin. A geodesic minimizes the distance

2
dy

where (z,y) is on v,

and so the calculus of variations gives the equation

d dy
dx =0.

df dy \2
' f2\/1+(d%2)
Af2\/1+(3:2)

dy

dx

Consequently, the function

41
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is actually a positive constant conserved along the geodesic y = y (x) that satisfies

2
f? {fQJr(le)} iy 2
A= — M=) =) =5

dy 2 ( f ) dr f

dx
Thus if vp,» denotes the geodesic starting at the origin going in the vertical direction
for z > 0, and parameterized by the constant A, we have A = f () if and only if %
oo. For convenience we temporarily assume that f is defined on (0,00). Thus the
geodesic vp,x turns back toward the y-axis at the unique point (X (A),Y (X)) on the
geodesic where A = f (X (X)), provided of course that A < f(00) = sup,q f ().
On the other hand, if A > f(c0), then % is essentially constant for x large and

f(o0)?

VA2—f(o0)?
x large. Finally, if A = f (00), then the geodesic g » has slope that blows up at
infinity.

the geodesics vp,» for A > f (00) look like straight lines with slope for

DEFINITION 35. We refer to the parameter A as the turning parameter of the
geodesic Yo, and to the point T (A) = (X (A),Y (X)) as the turning point on the
geodesic Yo, .-

SUMMARY 36. We summarize the turning behaviour of the geodesic vy x as the
turning parameter A decreases from oo to 0:

(1) When A = oo the geodesic Yo.00 is horizontal,

(2) As X decreases from oo to f(00), the geodesics yo.n are asymptotically
lines whose slopes increase to infinity,

(3) At X = f(00) the geodesic o, f(c) has slope that increases to infinity as x
increases,

(4) As X decreases from f (00) to 0, the geodesics vo,x are turn back at X (\) =
Ff~Y(X\), and return to the y-axis in a path symmetric about the line y =
Y (N).

Solving for % we obtain the equation

dy £ ()
dxr A2 f (I)Q

Thus the geodesic 7, that starts from the origin going in the vertical direction for
x > 0, and with turning parameter A, is given by

= wif(uf du,
’ /0 VA= f(w)?

Since the metric is invariant under vertical translations, we see that the geodesic
Yn,a (t) whose lower point of intersection with the y-axis has coordinates (0, 7), and
whose positive turning parameter is A, is given by the equation

_ Cfw’
y—n+A ,;j?a?mu

x> 0.

x> 0.
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Thus the entire family of A-geodesics in the right half plane is {~, »} parameterized
by (1,A) € (—o00,00) x (0,00], where when A = oo, the geodesic v, o (t) is the
horizontal line through the point (0, 7).

2. Calculation of A-arc length

Let dt denote A-arc length along the geodesic vy » and let ds denote Euclidean
arc length along ..

LEMMA 37. For0 <z < X (\) and (x,y) on the lower half of the geodesic o x
we have

dy _ [’
dz 2 f(x)27
dt B A
%(w,y) = \/TW’
dt A
Y S e T
PRroor. First we note that y = fom \/%Z(u)du implies % = % Thus
from dt? = dx? + f(i)z dy? we have
(&) = (@) - ()
z f (@) \dz 7 (@) \dr
L S X

+ = .

F@? N = [(@)” 22— f()
Then the density of ¢ with respect to s at the point (z,y) on the lower half of the
geodesic 7,y is given by

A A
dt & e vger
ds 4= 2 f(@)*
“ \/1 + (%) Vit L
B A B A
2 _ 2 f(@)* A2 — 2, 4
JOr =7 @) (14 H2) VR T @)
B A
¥ r@r 1= @]
O
Thus at the y-axis when x = 0, we have % = 1, and at the turning point
T (A) = (X (A),Y () of the geodesic, when A\? = f(z)?, we have % = 1 = ﬁ

This reflects the fact that near the y axis, the geodesic is nearly horizontal and so
the metric arc length is close to Euclidean arc length; while at the turning point
for A small, the density of metric arc length is large compared to Euclidean arc
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length since movement in the vertical direction meets with much resistance when
x is small.

In order to make precise estimates of arc length, we will need to assume some
additional properties on the function f (z) when |z| is small.

Assumptions: Fix R > 0 and let F'(z) = —1In f (x) for 0 < z < R, so that
f@)y=efl=D  0<|z| <R

We assume the following for some constants C' > 1 and 0 < e < 1:

(1) Tim, o1 F (2) = +oc;

(2) F'(z) <0and F" (x) > 0 for all x € (0, R);

(3)C|F’()|§|F’()|§C|F’(r)\, ir<z<2r<R

(4) _wF,(I) is increasing in the interval (0, R) and satisfies
Lforx € (O R);

(5) FF,((IZ)) ~ L for z € (0, R).

These assumptions have the following consequences.

1
—xzF'(x) <

LEMMA 38. Suppose that R, f and F are as above.
(1) If 0 < &1 < 29 < R, then we have

F(xz1) > F(x2) +¢eln ?, equivalently f (x1) < (?) f(z2).
1 2

(2) If z1,22 € (0, R) and max {sxl,xl — erl)l} <xzo <1+ m, then
we have

|F' (21)

f(iﬂl)

(3) If x € (0, R), then we have

1
F (33)2 ~ 1 <1,
|F ()" —xF(2)

PRrOOF. Assumptions (2) and (4) give |F’ (z1)| > £, and so we have

|F' (x2)]
f(z2).

Q

Q

2

F (z1) — F(x2) > /I1 gdxzelnz—?,

which proves Part ( ) of the lemma. Without loss of generality, assume now that
71 < 29 < X1+ IF’( 57+ Then by Assumption (4) we also have 71 < x5 < (1+ 1) 2y,

and then by Assumption (3), the first assertion in Part (2) of the lemma holds, and
with the bound,

Fla)-F) = [ —F@)
|F" (1) (22 — 21) < 1.

Q

From this we get
1< flx) Fle)=F(w2) <
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which proves the second assertion in Part (2) of the lemma. Finally, Assumptions

(4) and (5) give

Q

F" (z) _ F" (x) 1 1 <1
‘F/(Q;)|2 —F'(x) —F'(z) =« ~

which proves Part (3) of the lemma.

LEMMA 39. Suppose A >0, 0 <z < X (\) and

Y= /“’ 7f ) du
0 VA= f2(u)
Then (z,y) lies on the lower half of the geodesic o x and
Gy
AF ()|

2
fu) is increasing in u, and then that F (u)

PRrOOF. Using first that T

—1In f (u), we have

[/ (w)?]

/%/ e o

and then using Assumption (3) we get

du,

f(x)? dv

1
i~ | e g

Now from Part (1) of Lemma 38 we obtain f (%) < (5)26 £ (z)? and so

1 /f(g‘)2 dv A N2 — f(x) o f (z)?
TR L 2= P XF (@)]
where the final estimate follows from 1 — /1 —t = 1+\;1Tt ~t 0<t<1, with
t= L2 O

REMARK 40. We actually have the upper bound y < % since F" (x) > 0.

Indeed, then %() is increasing and for f(x) < \ we have

s <u>2}'

A L
< /02\/ﬁ —{\;’)2)

du
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Now we can estimate the A-arc length of the geodesic 7o » between the two
points Py = (0,0) and P; = (x1,y1) where 0 < 23 < X (\) and

Xy 2
0 VA= f?(u)
We have the formula

d(Po,Pl):/ dt = —dr =
Po

L
S
P, dx 0 )\2 _ f (1’)2

from which we obtain z1 < d (P, Py).
LEMMA 41. With notation as above we have

T < d(P07P1) < d((0,0) ) (1‘1,0)) +d(($170) ’ (‘Tlayl)) ;
d((0,0),(l‘l,O)) =71,

d((z1,0),(x1,11)) < )J;Eﬂ/vz;l) < —F’l(m) < %ml .

In particular we have d (Py, Py) =~ x1.

PRrROOF. From Remark 40 we have

1 f (1)
<
d(($1,0)>($1ayl)) = f(xl) = _\F' ($1)’
and then we use f (x1) < A and Assumption (4). O

COROLLARY 42. ‘F/ (d (PO7P1))| ~ |F/ ($1)| and f (d (Po,Pl)) ~ f(l‘l)

PrOOF. Combine Part (2) of Lemma 38 with Lemma 41. O

3. Integration over A-balls and Area

Here we investigate properties of the A-ball B (0,rg) centered at the origin 0
with radius ry > 0:

B(0,r0)={z €R*:d(0,2) <ro}, 10>0.

For this we will use ‘A-polar coordinates’ where d (0, (z,y)) plays the role of the
radial variable, and the turning parameter A plays the role of the angular coordinate.
More precisely, given Cartesian coordinates (x,y), the A-polar coordinates (r, \) are
given implicitly by the pair of equations

e A
I NEETra
ot fw?
y = /0 %\2_]((@26&1.

In this section we will work out the change of variable formula for the quarter A-ball
QDB(0,79) lying in the first quadrant. See Figure 1.

(7.1) r o=
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FIGURE 1. A first quadrant view of a control ball centered at the origin.

DEFINITION 43. Let A € (0,00). The geodesic with turning parameter X first
moves to the right and then curls back at the turning point T (A) = (X (A),Y (X))
when z = X (A\) = f~1 (\). If R()\) denotes the A-arc length from the origin to the
turning point T'(\), we have

d(0 T(A))/X(/\) A g
S e

_ Y jw?
Y\ = /0 SYORyTaT du.

The two parts of the geodesic g x,cut at the point 7' (A), have different equa-
tions:

e f(w)?
IN mdu 2 when y € [0,Y ()]
r _ f(u)
We define the region covered by the first equation for the geodesics to be Region
1, and the region covered by the second equation for the geodesics to be Region 2.
They are separated by the curve y = Y'(f(z)). We now calculate the first derivative
oz Oz
matrix [ % ?)ﬂ and the Jacobian ggfg; in Regions 1 and 2 separately.

(7.2) y=




48 7. INFINITELY DEGENERATE GEOMETRIES

3.1. Region 1. Applying implicit differentiation to the first equation in (7.1),
we have

or Ox A

or Or A2 f (m)2

or Oz

e el o],
N O\ /)\Q_f(x)z 0 OA N2 f (u)? ’

where
3[ A ] VA 2\/A2 f(u)2 —f ()’ .
M- rw? w* (- @?)’

Thus we have

ox A — f (55)2
o y- SV

A
or ¥ -S@) / fa?’
Yoh epw?)t

oA u)z)

Applying implicit differentiation to the second equation in (7.1), we have

Nlw

dy or  f(a)

oy 9z  f(x)’ v 0 f (u)®
X O /2_ 2+/08>\[ A2 — ()2]du

:ai \/7/ L )

Plugging the equation for —“" into these equations, we obtain

———du

y _ [
or A
y _ f@ =Nt fwt
oA A /0 ()\2 f(u)2)% )

oz
and this completes the calculation of the first derivative matrix {g;
or

>l s
—
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Now we can calculate the Jacobian
VA2 @) VA S e __f® g,

8(3%9) o (x2—( ))%
oty 0 f(r)2 <z>’-’—A2 gy
A O (A2-rw?)?

m\w

Y crpre / S,

In addition we have

t/w f (W)’ Bdunj/“ f W)’ du:i/I o [1@7]
0 ( 2 z x 2

X2 f (w)?) 2 (22— w?) 2 (-

nlw

where

and so we have
2
@ f(u)2 i 1 f(=) 1 p
TR T @) Jraye e i
0 ()\2 _ f(u)2) 2 1(5)” (W =)
By Part (1) of Lemma 38, we have f (%) (1)° £ (z), and as a result, we obtain

T fw? S
A ()\2 - f(u)2)% o -t )

1

o\ e

Dy 1 AN —f@"  f)?
d(r,\) |~ —F'(x) A TN (z)|
From Corollary 42, we also have

o) )
74 b&AA”AHF&»

Altogether we have the estimate

(7.3)

2. Region 2. In Region 2 we have the following pair of formulas:
/ A
— —du
O N2 f(u)
2Y (\) / R O S
Yy = - T
O N f(w)?

where we recall that R (\) = OX ey Wdu is the arc length of the geodesic

~o,x from the origin 0 to the turning point 7' (\). Before proceeding, we calculate

(7.5) ro=
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the derivative of Y (\). We note that due to cancellation, the derivative R’ (A) does

not explicitly enter into the formula for the Jacobian gE 3 below, so we defer its

calculation for now.
LEMMA 44. The derivative of Y (\) is given by

, R O
Y' () = du.
= " f o)

PrOOF. Integrating by parts we obtain

_ Y ) d
Y(\) = jé oA = f(u)?du

frw)  du
U OV d 5
= /0 ) du A2 — f(u) du

and so from A? — f (f~*(X\))” =0, we have

, B e F" (u) A
Y(M—O+A F () BTy

Applying implicit differentiation to the first equation in (7.5), we have

oo Or A
or or )\Q_f(x)z’
or R (
0:5:2 — / 8)\[ e )2]du,
where
0 AR o B O,
axﬂf““* ey (e ra)

Thus we have
@ \/
ar

ox YN - fla) A2 — f(z)? /I f(u)? d
= ; ( U.

oA A
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Applying implicit differentiation to the second equation in (7.5), we have

dy _ o f@)
or or ’

N2 — f (x)°
O _ iy O f(a) To |l W
&_QY(A)_%'/ﬁ_/oak[z_f()z]du
—oyr - & B AL —

el

l

Plugging the equation for above into these equations, we have

y _ @)’

or A

dy , 2f (z)° N —f@)? [ fw?

= = 2Y(\) - R (\) + : s du.
o\ A A /0 ()\2 f(u)2>2

9(z,y)
a(r,\)
__ AQ_f(I)Z 2 )\2—f(11)2 R/ A2 —f($)2 f(u)2 d
— VASER R () 4 Y S e g
= det f@)? / 2f(@)” ror N —f(x)? f(z))Q) d
i < 2V (A) = =5 R (A) + = fo () u
IOk VPG f 0 g,
A 0
f(=@)? 2V (\) + N —f(=)? f(u)2 du
i A ( ) A fO ()\2 (u) )3
T 2
2
= /A2 = f(2)? / W Tdu + XY/ (\)
" (- rw?)
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In fact, we have

X2 — f(x)?

P B () 1
+/0 F@P e
/ " g (u)
T F(2) / IF () \/7

By Assumption (5), we have

/ Hey Fll(u) 1 dum/flo\) 1
0 [F" ( U)|2 Az f 0 —uF"(u) [\

By Assumptions (3) and (4), the function 7“;,(“) increases and satisfies the dou-
bling property, and so

f_ \) " (u
(7.7) /0 F (u) !

Fr@P ey
I 1 p
T <f—1<A>>/o e f@?

=TT F(fTE V)

—_

TN (T OY)
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since R(\) ~ f~!1()\) by Lemma 41. Finally we can combine (7.6) and (7.7) to
obtain

‘8(3:,3;)’% L >\2—f(93)2. 1 o 1
(r,A)|  —F'(x) A —F(f7H(N) = F ()
According to Corollary 42, we also have

d(z,y)| _ 1

a(rA) | T —F'(R(N)

3.3. Integral of Radial Functions. Summarizing our estimates on the Ja-

cobian we have
2 2

f(r o _f=)
d(x,y)| ) WEOI— @] when 7 < R (\)
a(r,\) -

oy < meyy) When R(V) <r <2R())

Therefore we have the following change of variable formula for nonnegative functions

w:
// wdxdy:/ / w‘a(axy)’dA i
QB(0,r0) 0 A

R(3)

~ [ Rilmw r 1 b w(r 7}‘(7‘)2 r
< [/R-m N R fo “”mpm‘”}d

r
2

~ [ " (T)wr L - w(r 7]02(@ r
< Uw@) ENEFA [ (’”wmrnﬁ]d

If w is a radial function, then we have

ro R~ (r) 1 0o f(T’)2
dady ~ ) L x| dr
S oy 2t f) w0 V (5 TP 0] t o RO
~ /mw(r)
0

R -R(5)  _ f0)
[E” (7)] (
From Corollary 42, we have R~ (r) ~ f (r), and so we have
[ f(r)
(7.8) //B(o,ro) w (r) dedy =~ /0 w(r) ()] dr

CONCLUSION 45. The area of the A-ball B (0,7¢) satisfies

— xdy ~ v L) T /(7o)
(7.9) IB(07ro)I—//B(O7TO)ddy /0 TGITZIEN S

PROOF. Since F (r) = —1In f (r), we have F’ (r) = J;(T) and J;(,()T) );2? =
1 — (1)
Qf() \F’( )‘2,andso
// dxdy / f/(r) dr ~ / T) dr / (r)
B(0,ro) o [F'(r)] u (r) z (r)
1 ro
2/ f/ (7") dr = ( ) ~ f(TO)

[E" (ro)|” J ¢ \F’ (ro)| |F" (ro)[*

Q

Q
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P: ((L‘1+’f‘*,h)
y=o(z)
yzﬁX,P
X =(z,,0) B(xr) +7r*| T+
T

FIGURE 2. The right ‘half’ of a control ball centered at (z1,0).

O

3.4. Balls centered at an arbitrary point. In this section we consider the
“height” of an arbitrary A-ball and the relative position at which it is achieved in
the ball.

DEFINITION 46. Let X = (x1,0) be a point on the positive x-azxis and let r be
a positive real number. Let the upper half of the boundary of the ball B (X,r) be
given as a graph of the function ¢ (z), 11 —r < x < x1 +r. Denote by Bx,q the
geodesic connecting the center X of the ball B (X, r) with a point @ on the boundary
0B (X, r) of the ball B(X,r).

Denote by P = Py, » = (z1 +r*, h) the unique point on the boundary 0B (X,r) of
the ball B (X,r) with r* > 0 and h > 0 at which the geodesic Sx p connecting X
and P has a vertical tangent at P. This defines

r* =r*(x1,r) and h=h(x1,7) =@ (1 + ")
implicitly as functions of the two independent variables x1 and 7.

We will often write simply 7* and h in place of r* (z1,7) and h (z1,7) respec-
tively when x; and r are understood. See figure 2.

PROPOSITION 47. Let Bx p, r* and h be defined as above. Define A (z) implic-

itly by
[,
A (@) = f ()
Then
()Forwl—r<x<x1+7“ we have ¢ (z) < ¢ (x1 +r*) = h.
(2) If r > IF' , then
f(z1+7) 1
h~e ——————andr—r"~ ————
|F" (21 + )] |[F” (w1 + 1)

(3) Ifr < IF’( , then

hxrf(xz) andr —r* ~r.
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We begin by proving part (1) of Proposition 47. First consider the case © >
x1 + r*. Then we are in Region 1 and so A (z) > f (z) and we have

T fw’
(z) = du.
’ /“ VA @) = f (u)?

Differentiating ¢ (x) we get

, f(z)° - f (u)® ,
o (x) = — T du Ax) N (z),
M) f (@) Llouffwff

and differentiating the definition of A (x) implicitly gives

Combining equalities yields

, f(x)? () 2 ;
¢ (x) = —A(z) = /A (@)~ f(x)*
VA @)? = f(2)? VA (@)~ f(2)?

When = = 21 + r* we have oo = % = %’ which implies A (z) = f (z),
x)"—J(x

and hence ¢ (1 +7*) = 0. Thus we have ¢ (v) < ¢ (x1 +7*) = h for © > 1 +r*.
Similar arguments show that ¢ () < ¢ (z1 +r*) = h for z1 —r <z <z +7r*, and
this completes the proof of part (1).

Now we turn to the proofs of parts (2) and (3) of Proposition 47. The locus
(x,y) of the geodesic Sx p satisfies

T 2
Y U
2 2
(M) = [ (w)
where \* = f (21 + *). We will use the following two lemmas in the proofs of parts
(2) and (3) of Proposition 47.

(7.10)

LEMMA 48. The height h = h (x1,7) and the horizontal displacement r — r* =
r—r*(z1,r) satisfy

flazr 7)) (r—r") <h<2f (@1 +7%) - (r—7%).

PrOOF. The A-arc length r of Sx p is given by

B z141r" A
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Thus

z1 41" A*
r—r*= / —— 1] du
n (A)? = f (w)?

_ z1+r (w)? . 1 "

Comparing this with the height h = [ it W du, we have
h <r—r*< i
22~ D
This completes the proof since \* = f (x1 + %) O

LEMMA 49. The height h satisfies the estimate

In fact the right hand side is an exact upper bound:

P g eV e = S )

ProoF. Using the fact that ﬁ
equation (7.10) for the geodesic Bx, p, we have

147" (x1,7) 2
h(z1,7) :/ S (w) du

= m is increasing, together with the

' (A)* = f (u)?
st [ f ()]
L e

d
d

_ pitrt —[f(uﬂ ]
_|F’(:1:1+r*)/xl zm“

\/f (w1 +7)% = f (21)°,

|F’(:171+r

where in the last line we used A* = f (z1 + r*). To prove the reverse estimate, we
consider two cases:
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Case 1: If 7* < x1, then we use our assumption that — has the

doubling property to obtain

( ) IF'(u)I

;u W}

/:c1+7“ xy+r” -
du —/
/)\* / _ u2 72F

d

g s L [f(uﬂ ]
IF(lerr)l/z SO — @

Case 2: If r* > x1, we make a similar estimate by modifying the lower limit
of integral, and using the fact that f (u) increases:

Z1trt ( )2}

du—/
et (A = f (u w3 u2 2F (u)

| o [ ()]

ST @ ey ﬁ
S . e )
= |F’ (1‘1 T T*)| I T I D) .

N2
\/f($1+7“*)2—f<x1+r2) ”f($1+7“*)“\/f(3?1+7“*)2—f($1)2

by the assumption r* > z; together with Part 1 of Lemma 38.
This completes the proof of Lemma 49. O

z14+r*

Finally we have

COROLLARY 50. Combining Lemmas 48 and 49, for h = h(z1,7) and r* =
r* (z1,r), we have

flar+r7) (=) 0 € e @+ = [ @)

and as a result,

L TP @
[F" (1 + 7)) [l +r7) T F (@A)
From part (2) of Lemma 38 we obtain
(7.12) [F' (@ +r)] &~ [F (2 + 7)),
f@1+r) flai+r").

(7.11) r—r* <

12

We now split the proof of Proposition 47 into two cases.
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3.4.1. Proof of part (2) of Proposition 47 for r > Wlwl)l By Lemmas 48 and
49, we have

(7.13) r e (21,r) = — A 1 \/f(xl +T*)2—f(x1)2
. 1 - ~ |F/ (931 _;'_,,,*)l f(xl +'f‘*) .
We consider two cases.

Case A: If r* > rg then we have

— 1
= 2[F ()]

z1+r" z1471

Fenlde= [ F @] da

x1

Fo)-Flo+r) = [

x1

> |F' (zr+r1)| om0 2 1

Here we used the estimate |F' (x1 + r1)| = |F’ (x1)] given by Part 2 of Lemma 38.
This implies
[z +77)

e

z 1

and we have

V@) = f (@)
[ (1 +7%)
Plugging this into (7.13), we have r — r* ~ m The proof is completed
using (7.12) and Lemma 48.
Case B: If r* < rq, then we have |F' (z1 +7*)| = |F' (z1)| and r — r* >
Therefore we have

~

1
PG
> 1
TF (2 4 1)

r—rr
Combining this with (7.11), we obtain r — r* =~ m again, and the proof is
completed as in the first case.
3.4.2. Proof of part (3) of Proposition 47 for r < m In this case Lemma
48 and Lemma 49 give with r* = r* (zq,7),

fli+r)-(r—=r")=h(z,r)~ m\/f (@1 +7*) = f (1)

147"
~ m (/ 2f (u)? [F' ()] du

Nie N
Nl

~ ey [ ot I )]
~ VrEf (z +17)
[F7 (1)

where we have used Part 2 of Lemma 38 and the fact r* = r* (zq,7) <r < m

This implies
F (@0)] (r = )] & [ (@1)]
Thus
[F" (@)l (r =) + |F (@) (r =) | = |[F (@1)|r < 1.
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As a result, we have |F’ (z1)| (r — 7*) = |F’ (x1)|r = r —r* = r. This also gives
the estimate for h by Lemma 48 since we already have f (z1 +r*) = f (21).

3.5. Area of balls centered at an arbitrary point. In the following propo-
sition we obtain an estimate, similar to (7.9), for areas of balls centered at arbitrary
points.

PROPOSITION 51. Let P = (x1,72) € R? and r > 0. Set

B (P,r)={(y1,y2) € B(P,7) :y1 >x1+7r"}.
Ifr > m then we recover (7.9)
f(@1+7)
| (21 +7)|
On the other hand, if r < Wlm)l we have
|B(P,r)| =12 f(21) = |By (P,r)|

PROOF. Because of symmetry, it is enough to consider z; > 0 and y; = 0. So
let P, = (ZL‘l,O) Wlth x1 > 0.
Case r > ‘F,( 57+ In this case we will compare the ball B (P,r) to the ball
B (0, R) centered at the origin with radius R = 1 +r. First we note that B (P,r) C
B (0, R) since if (z,y) € B (P,r), then
dist ((0,0), (z,y)) <dist ((0,0), P) + dist (P, (z,y)) < z1 +r = R.
Thus from (7.9) we have

B (P,r)| = ~ By (P,r)].

f(R) [z +r)
|B(P,r)| <|B(0,R)| ~ ———"3 ;
F'R)P T [F (a1 )
By parts (2) and (3) of Proposition 47, h =~ % and r —r* ~ m when

1
T2 FE

and so we have

[B(P,r)| S h(zy,r) (r—r"(21,7)).
Finally, we claim that

h(zy,r) (r—r"(z1,7)) S[B(Pr)|.

To see this we consider z satisfying x; +7* <z <z + TJ;T* , where x1 + ”2"* is the
midpoint of the interval [z; + 7*,x1 + r] corresponding to the ”thick” part of the
ball B (P,r). For such x we let y > 0 be defined so that (z,y) € 9B (P,r). Then
using the taxicab path (z1,0) — (z,0) — (z,y), we see that

Y .
(7.14 x—x1 + —— >dist ((1,0), (z,y)) =,
) s = dist(21,0) 229)
implies
y=f@)(r—z+tz)~fle+r)(-r),
where the final approximation follows from r — 7* = m and part (2) of
Lemma 38 upon using z1 + r* < z < 7 + ’”J;T*. Thus, using parts (2) and (3) of

Proposition 47 again, we obtain
[B(Pr)| 2 [f(@xrtr)(r=r9)] (r—17)

m&—r*)%h(ﬁﬁ) (r—=r*(21,7)),
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which proves our claim and concludes the proof that |B (P, r)| ~ —L&1tr)

~ e
|By (P, r)| when r > m

Case r < m In this case parts (2) and (3) of Proposition 47 show that
h=~rf(x1) and r — r* =~ r, and part (1) shows that h maximizes the ‘height’ of

the ball. Thus we immediately obtain the upper bound
1B (P,r)| S hr S f (21)7?

To obtain the corresponding lower bound, we use notation as in the first case and
note that (7.14) now implies

(7.15) y>f@)(r—ac+mz) = f(x))r,

where the final approximation follows from part (2) of Proposition 47 and part (2)
of Lemma 38 upon using 1 +r* <z <z + % Thus

[B(P.)| 2 [f (21)7] (r—1") = f(21)7?,

which concludes the proof that |B (P,7)| ~ f (x1)7? ~ |By (P,r)| when r <

1
F el =
Using Proposition 47 we obtain a useful corollary for the measure of the “thick”
part of a ball. But first we need to establish that 7* (z1,r) is increasing in 7 where

T(x1,7) = (1 + 0" (x1,7),h(z1,7))

is the turning point for the geodesic 7, that passes through P = (z1,0) in the
upward direction and has vertical slope at the boundary of the ball B (P,r).

LEMMA 52. Let 1 > 0. Then r* (z1,7") <r* (z1,7) if 0 <7’ <.

ProOOF. Let T (z1,r) = (x1 + 7* (x1,7),h (21,7)) be the turning point for the
geodesic v, that passes through P = (z1,0) and has vertical slope at the boundary
of the ball B (P,r). A key property of this geodesic is that it continues beyond the
point T (z1,7) by vertical reflection. Now we claim that this key property implies
that when 0 < v’ < r, the geodesic ~,» cannot lie below -, just to the right of P.
Indeed, if it did, then since B (P,r') C B (P,r) implies h (z1,7") < h(z1,r), the
geodesic 7,» would turn back and intersect «, in the first quadrant, contradicting the
fact that geodesics cannot intersect twice in the first quadrant. Thus the geodesic
v, lies above v, just to the right of P, and it is now evident that +,» must turn
back ‘before’ v, i.e. that r* (z1,7") < r* (z1,7). O

COROLLARY 53. Let 1 > 0. Denote

By (Pr) = {(y1,y2) € B(Pr):y1 > a1+ 77},
B_(Pr) = {(y1,y2) €B(Pr):yp <@ +77}.
Then
By (P,r)| = [B- (P,r)| ~ |B(P,r)|.
PRrROOF. Case r < m Recall from Assumption (4) that Wlﬂcl)l < L1z, s0

that in this case we have r < %xl, and hence also that 1 — max {Exl, T — g} 7.
From Proposition 51 we have

1B (P,r)| = rf (z1).
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From part (2) of Lemma 38, there is a positive constant ¢ such that f(z) >
cf (x1) for max{exy,z1 -5} < 2z < x. It follows that B_(P,r) D

(max {exy, 21 — 5}, 21) x (=5f (z1) 7, §f (x1) 1) since
d((xla()) (33 y)) < d((xlvo) ) ($70)) + d((l‘,()) ) (m,y))
T S22
provided max {EfChl'l 2} <z <z and —5f(z1)r <y < 5f(x1)r. Thus we
have
|B_ (P,7)| > cr?f (z1).
Case r > m The bound |B_ (P,r)| < |B(P,r)| ~ |B4 (P,r)| follows

from Proposition 51. We now consider two subcases in order to obtain the lower
bound |B_ (P,7)| 2 |B (P,r)|.
Subcase r > m > r*. By (7.11) and part (2) of Lemma 38 we have

[F' (z1 4 )| = [F' (214 r7)] and f (21 +7) &~ f (21 +77).

Then by Proposition 51, followed by the above inequalities, and then another ap-
plication of part (2) of Lemma 38, we obtain

flartr)  flaatrr) o flo)
[F' (w1 +0)° |F (@ +r9))? P (20)]F

|B(P,r)| ~

On the other hand, with rg = m, we can apply the case already proved above,
together with the fact that m (z1,r) is increasing in r, to obtain that

|B_(P,r)] > H(y1,y2) € B(P,ro) :y1 < wy +17}]

{(y1,y2) € B(P,rg) :y1 < a1+ (ro)"}| = Ll)z
[F7 (1))
Subcase r > r* > ‘F, . Since B (P,r*) C B_ (P,r) we can apply Proposi-
tion 51 to B (P,r*) to obtaln
B_(P,r)| > |B (P ~ L)
|F (21 + %)

Now we apply (7.12) and Proposition 51 again to conclude that

f((El +7’*) ~ f(CL'l +T)
P/ (a1 ) | (2 + )

~|B(Pr)|.

4. Higher dimensional geometries

First we consider the 3-dimensional case.
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4.1. Geodesics and metric balls. Let v(t) = (z1(t), z2(¢), z3(t)) be a path.
Then the arc length element is given by

L1
[f(z1)]?

Thus we can factor the associated control space by
1 0 0

S R R R e Rt

We begin with a lemma regarding paths in product spaces.

[z5(2)]2dt.

LEMMA 54. Let (M, g™M) and (Ma, gM2) be two Riemannian manifolds. Con-
sider the Cartesian product My x My whose Riemannian metric is defined by

Iy (w1, us), (01,v2)) = g5 (u1,01) + 93" (ug, va).

Here we have
(p, q) € My x My and (’U,l,UQ) s (1}1,1)2) S Tp (Ml) @Tp (Mg) ~ T(p,q) (M1 X Mg) .

Given any C path 7y : [a,b] — My x Ma, we can write it in the form (v1(t),v2(t)),
where vy : [a,b] — My and ¥ : [a,b] — Ms are C' paths on My and Ms, respec-

tively. Then we have
I = VIl + lhel?

where |v]], ||71]l and ||yz|| represent the arc length of each path. In addition, equality
occurs if and only if

71 Ollgrn_ [Iva(®)llgme
7 72l
Proor. For simplicity we omit the subscripts of the norms ||y} (¢),» and

b 2 .
73 ()]l gae s0 that [y;]] = [ H’y; (t)||"dt. Using that

||’Yl|| ||72||
i () + ———
[vill™ + [zl [vall™ + [lr2ll

<l OIF + g @12

(7.16)

, a<t<h.

with equality if and only if
1 (@O ) , ( [yl )
is parallel to ,
( sl ) =P el
we obtain that
b
vl = / \/II% O + I ()]t

L
nl sl
/ 1Ll ——22l g o)
Il + Il Il + Ihel

2 2
gil 2 2 ?
S /| | S——— E

2 2 2 2
VIRl + el 3/l + el

Y
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with equality if and only if (7.16) holds. d
COROLLARY 55. A C! path v = (v1,72) is a geodesic of My x My if and only
if
(1) 71 is a geodesic of My,
(2) 72 is a geodesic of Ma,
(3) and the speeds of v and v2 match, i.e. the identity I ‘(ltW)IHHqMI _ I \(&HWMZ

holds for all t.

COROLLARY 56. The distance between two points (p1,q1), (p2,q2) € My x Ms
is given by

dg((]hﬂh% (p2,q2)) = \/[dng (pl,pQ)]z + [dgM2(q17q2)]2'

Thus we can write a typical geodesic in the form

_ 2 A
l‘g—CQjZk’fo mdu

_ e [fW)? ’
T3 = Cg + fO N[ ()2 du

and a metric ball centered at y = (y1, y2, y3) with radius r > 0 is given by

B (1) = { (o) s (o1,00) € Bap () /72 = o2 = el |

where Bsp (a, s) denotes the 2-dimensional control ball centered at a in the plane
with radius s that was associated with f above.

4.2. Volumes of n-dimensional balls. Recall that the Lebesgue measure of
the two dimensional ball Bap (z,7) satisfies

r2flx) i < ey
|Bap (z,7)| =~ { Flwitr) . | (1 V]

7 (vt )2 e
Recall also that in the two dimensional case, we had
~ 1
B d ~ hy,d ~h in<d .
Bap o d )| by o) By min {d 0.0) Pt |

In the three dimensional case, the quantities h,, and d (z,y) remain formally the
same and as was done above, we can write a typical geodesic in the form

z A
l’Q:CQZIZk'fOleU

_ o [f@]? :
xr3 = 03 + fO N [f ()2 du

so that a metric ball centered at y = (y1, y2, y3) with radius r > 0 is given by

B(y,r) = {(50179027333) i (#1,23) € Bap ((y17y3) 72— | —y2|2>},

where Bsp (a, s) denotes the 2-dimensional control ball centered at a in the plane
parallel to the x1, z3-plane with radius s that was associated with f above.

In dimension n > 4, the same arguments show that a typical geodesic has the
form

— 1 A
Xo = CQ + ka () du

_ x [f(w)]? ’
x3—03:|:folwdu
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where X2, Ca,k € R"~2 are now (n — 2)-dimensional vectors, so that a metric ball
centered at

y=(y1,y2,y3) ERXxR" 2 xR =R",

with radius r > 0 is given by

B3 = { (5, 20) s (o1,00) € B ((0.0) 12— = val* )},

where Bap (a, s) denotes the 2-dimensional control ball centered at a in the plane
parallel to the x1, z3-plane with radius s that was associated with f above.

LEMMA 57. The Lebesgue measure of the three dimensional ball Bsp (x,7)
satisfies

8 f(x1) if < e
Bsp (z,7)| ~ . ST TE
|Bsp (x,7)] {IFJjEwiiT;P P[F @0l i v > by

and that of the n-dimensional ball B, p (x,r) satisfies

rf (1) if < ey
‘B D(.T,T)| ~ T1+r 51 ; ! ’
" B A CIR S L -

PROOF. We estimate the measure |B (z,7)| of an n-dimensional ball B (z,r) =
Byp (z,7), where x = (21, %2, 23) € RxR" 2 xR = R", and where we use boldface
font for x, to emphasize that it belongs to R"~2 as opposed to R. We consider two
cases, where we may assume by symmetry that xo =0 and z3 = 0.

2 . . 2 2 2
Case r < ek In this case we have /7 ly2|” <r< Vaenl and

Bap ((21.0.0) V72 = yal?) | 0 = yal)p (o),

where for r < Wlﬂﬂlﬂ we appeal to the second assertion in Proposition 51, while
for m <r < |F'/(2711)‘ we appeal to the first assertion in Proposition 51
and use the estimates for f and |F’| in (2) of Lemma 38. With A (a,b) =
{yg ER"2:a< |ys] < b} denoting the annulus centered at the origin in R"2

with radii @ < b, the above gives

Banl= [ ‘BzD <<x1,o,0>,\/r2|y2|2)\dyw | @ =19:P)stenays

A(0,r) A(0,r)

~rf(z).

Case r > m: Again we have

Bani= [ |5 (00002 y2|2)]dy2 |

B(0,r)
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Since the measure of the ball Byp ((21,0,0), R) is nondecreasing as a function of
the radius R, we have

Ban~ | ‘Bw (m,o,m e - y2|2> ] dys

B(0.3)
_ 7 (o)
B(0,3) ‘F’ (xl + \/7T|Y2|2)

Using polar coordinates and our assumptions on F’ we continue with

[ (z1+Vr? — R?)

2dy2 .

T

|B (z,7)| ~ SR"%dR
|F" (21 + \/m)\
fvx+r/fi“+v ~ R R
1

Now use the change of variable w = r — V72 — R? € (O = ‘[ ) to write the last
integral as
23,

/f 1+ Vr R2>R" 3dR ~ / f (@47 —w) (rw)? 2 rdw,

so that we obtain

ra-1
|B (z,7)] = o P / [ +r—w) w2 2dw.

Now we observe that the upper limit of the integral above satisfies
23 1
r 2 .
2 ~F (21 + 1))

-3
2

. . . 2 > 1 ~ 1
Indeed, if » < x1, then our assumption on r gives "2 e R e

while if 7 > 1, then our assumption on F’ gives 2*2\@7“ > r+r

Vv

1
[F/(@14r)]*
Lemma 57 now follows immediately from this equivalence:

Forﬁ>fl,0<s<1and‘F/(Eizl)l<r<zl,wehave

f (=)

(7.17) O/f (21 — w)w’dw =~ W

To see (7.17), we note that on the one hand,

£
|F/(z1)]

/f 21 —w) wPdw > / [z —w)wldw ~ ()

! B ()T
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On the other hand,

£ —w)

ey

= /F’(t)dt§—|F’(zl)\w
= fla-w) < fa)e FEl

which gives
21
[ 11— wutan s L

s U )P



CHAPTER 8

Orlicz Norm Sobolev Inequalities

In this second chapter of Part 3, we prove Orlicz Sobolev and proportional
vanishing L'-Sobolev inequalities for infinitely degenerate geometries. The key to
these inequalities is a subrepresentation formula for a Lipschitz function w in terms
of its control gradient that vanishes at the ‘end’ of a ball. The kernel K (z,y) of
this subrepresentation in the infinitely degenerate setting is in general much smaller
that the familiar ‘?Sfﬁ;cce = B(ifj(’z?y))‘ kernel that arises in the finite type case - see
Remark 68 below for more on this. With this we then establish Orlicz Sobolev bump
inequalities and the more familiar 1 — 1 Poincaré inequality. This latter inequality
is then extended to a proportional vanishing subrepresentation inequality for w,
where w vanishes on a subset of measure proportional to that of the ball, and then
to a proportional vanishing L'-Sobolev inequality.

1. Subrepresentation inequalities

We first consider the two dimensional case, and then generalize to higher di-
mensions in the subsequent subsection.

1.1. The 2-dimensional case. We will obtain a subrepresentation formula
for the degenerate geometry by applying the method of Lemma 79 in [SaWh4].
For simplicity, we will only consider z with z; > 0; since our metric is symmetric
about the y axis it suffices to consider this case. For the general case, all objects
defined on the right half plane must be defined on the left half plane by reflection
about the y-axis.

Consider a sequence of control balls {B (z,7;)}re, centered at x with radii
rr \¢ 0 such that ro = r and

|B (x7rk)\B(m7rk+1)| ~ ‘B('T7Tk+1)|a k=1,

so that B (x,r) is divided into two parts having comparable area. We may in fact
assume that

r* (1,7 if 7 > et
(8.1) Tryl = 1 ( 1 k) " k= TF ()]
E’I"k, iU r < m

where 7* is defined in Proposition 47. Indeed, if r, > rmi—7, then by (1) in

[F (z1)]
Proposition 47 we have that
o
[F" (1 + 73)
and then by (2) in Lemma 38 it follows that f(x1+71%) ~ f(z1+4 rgs1) and
|F' (z1 + r%)| = |F' (1 + rr+1)|, so by Corollary 53 and (1) in Proposition 47 it

Tk —Tk+1 =

67
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follows that

|B (z,r)| = ‘{B(x,rk)ﬂyl>x1+rk+1}‘z(rk—rkﬂ)h(xl,xl—i—rk)

1 f(er+rg) 1 J (21 +7rrq1)
[F" (z1 4 i) [FY (21 + )| [F (@1 + rieqen)| [FY (21 + 71|
R (The1 — The2) (T, 81 + Thy1)

~ [{{B@ ) o > o0+ b ~ 1B @)

On the other hand, if r, < m then by (2) in Proposition 47 ry — rgy1 & rg
and h (z1,21 + 1) = rif (21), hence by Corollary 53

|B (z,71)| = (ri; = 1) h (@, 210+ i) = 7k f (1) 2 i f (1) = 1B (2, m410)]
As a consequence we also have that

(Th1 — Trg2) b (T1, 21 + Thy1)
(kg1 — Tht2) h (21, 21 + 18)

(re — ris1) h (21,21 + 71)

N

$0 1 — Tht1 < C (Thg1 — Trt2) < Criy1, which yields

(8.2)

< .
O+ 17’k S Tk4a

Now for x1,t > 0 define

z1+t f2 (u) J
o VP +t) = 2 (u)
so that h* (x1,t) describes the ‘height’ above x5 at which the geodesic through
x = (x1, x2) curls back toward the y-axis at the point (z1 + ¢, z2 + h* (x1,t)). Thus
the graph of y = h* (z1,t) is the curve separating the analogues of Region 1 and

Region 2 relative to the ball B (z,r). See Figure 3.
Then in the case r, > Wlxl)l’ we have h* (z1,7541) = h (z1,7%), k > 0, where

(8.3) h* (z1,t) =

)

h(x1,71) is the height of B (x,71) as defined in Proposition 47. In the opposite

case 1 < m, we have rg1q1 = %rk instead, and we will estimate differently.

For k > 0 define
E (z,ry)
N {yrm e Sy <ot g2l <A (@ny - @)}, i 2 T
T et e Sy <@ brw, el <A (e rf) = (@)} e < iy

where we have written r} = r* (x1, ) for convenience. We claim that

(8.4) |E (z,7%)] = ‘E (x,7r%) nB (m,rk)‘ ~ |B (z,r1)| for all k > 1.

Indeed, in the first case rj > m, the second set of inequalities follows immedi-

ately by Corollary 53, and since E (z,7x) C B (x,r,—1) we have that
B @) (VB < 1B @)l < 1B (@)

|B (z,r1)| S ’E (x,71) mB (x,71)

N

)
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N

Y= $2+h*($1,t)

_Ta:: (z1,7,)
F1GURE 3. The graph of h* for 1 > 0 small.

which establishes the first set of inequalities in (8.4). In the second case 7, <

1
W, we have

1 * *
B (z,m0)] = grah” (w1, 7%) = (e — i) h (21, 73) = B (2,70)]
and from (7.15) with (x,y) € 9B (x, 7)), we have

y>f(z)(rk —z+x1) = f (1) ks

for all © € [x1,x1 + 7] since we are in the case 1 < Wlﬂﬂlﬂ It follows that
r 3r
E(z,r)NB(z,7%) D |21 + §7$1 + Tk x [—cf (x1) ri, cf (z1) 78]

and hence that
1
|E (z,r) N B (x,rg)] > icrkf (x1)rg = |B(x, )| > |E(x,r:) N B(x,1L)] -

This completes the proof of (8.4).
Now define T" (z,7) to be the set

(z,r)= U co[E (z,rt) UE (x,r44+1)],
k=1
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where co EZ denotes the convex hull of the set E. Set

1
E;pw= 7// w
o |E(‘T7T1)| E(z,r1)

LEMMA 58. With T (x,r), E (z,r1) and Ey ., as above, and in particular with
ro =1 and r1 given by (8.1), we have the subrepresentation formula

d(z,y)
8.5 ~Egryw| < C Vv [B(z,d (@) "
i TR e T
where V 4 is as in (1.4) and
~ o . 1
(8.6) d(z,y) = mln{d(m’y)’ |F' (z1 +d (z,y))] }

Note that when f (r) = rV is finite type, then d (z,y) ~ d (z,y).

PROOF. Recall the sequence {r;};-, of decreasing radii above. Then since w
is a priori Lipschitz continuous, we can write,

w(z) —Eqpw

0 / y)d ! /
1m - w
k—o0 |E {E Tk | (z,rk) Y |E((E,’f’1)| E(z,r1)

- 1 / 1
DR I r— w(y)dy — =—— w(z)dz
=1 { |E (I7Tk+1)| E(z,rk41) |E (:Cark” E(z,ry)

and so we have

lw (2) — Eg,r, wl

il

|B (2, 7)* JE@ i) x B

il

|B (z, rk)|2 E(@,r5q1) X E(z,r1)
X A{|w (y1,y2) — w (21, 92)| + |w (21, 92) — w (21, 22)|} dydz

il

|B (x, rk)|2 E(@,r5q1) X E(z,r1)

lw(y) —w (2)| dydz

A
WE

>
Il

1

A
M8

=
Il

1

A
M8

zZ1
/ |wy (8, y2)| dsdyydyzdzidzs

=
Il
—

z2
/ |wy (21, t)| dtdyldygdzleQ s

_|_
M

|B(ZL’ Tk)| /(a:rkJrl)XE(:ka)

E(z,m541) U E (2, 7r%), is dominated by

which, with Hy, ()

Z (/ [V aw (s,y2)| dsdy2> {re —ri+1} dz1dzs

|B x, 1) Hy(2)

+Z

Iy

Vaw (z1,t)|dzydt | ————— / dyrdys
*|B (z,11)] Hm)' ?) F@r+ree) Jog
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where for the last term we used that

f(z1) L (s
f(zl) |wy (Zl’t)| S f(zl) |VA ( 17t)‘

1
flzy+reg1)

Next, recall from Lemma 48 that hy = (rp — ri41) - f(21 + rr4+1) by our choice of
Tr+1 in (8.1). Moreover, by the estimates above we have that |Hy(z)| ~ |B(x, )],

and
Tk+1 / v
AW (8,y2)| dsdys
Z|BM (W)' (s 32)] )
— Tk+1
v : dy.
/m,r)' ol (Z B (@, %) E(z,m(y)) y

To make further estimates we need to consider two regions separately, namely;

|wy (21,1)]

IVaw (z1,t)]  V(z1,22) € E(z, 7).

A

lw (x) — Ewmlwl

(8.7)

A

case 1 d(z,y) > |F,( o7 In this case we have

1
ry > d(x
o> A9 2 ey
which implies by Proposition 47 and (7.12)
1 1 1

T — T ~ ~ < .
MY TR @ )] T F (o rae)| ) [F (e + d(,y)))]

Therefore, we are left with

(8.8) lw (z) — Eg |

1 1
S [Vaw (y)] AW
/F(m) [F'(x1 + d(z, y))| 2 |B (2,7%)]

kirg41<d(z,y)<rg

1 1
”/m,r) Vaw Wl F e+ e,y B d@ o)

case 2 d(z,y) < m We can write

Tk — Tha1 Tk d(x,y)
2 |B (z,75)] = 2 \ < |B(x,d(z,y))|’

B (z, )|
kirgy1 <d(z,y)<rg kirgq1<d(z,y)<rg

which gives

d(x,y)
(5.9 W) ~Eenul S [ [Vawly) .
' T'(w,r) |B(z, d(x,y))|
To finish the proof we need to dominate the right hand sides of (8.8) and (8.9)
with
d(z,y)
8.10 / Vaw W)l

where (i(ac, y) = min {d (z,9), Wld(zym} in cases 1 and 2 respectively.
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1
Suppose first that d([E, y) 21 m

tion of x; we have d(z,y) > 7 (e and therefore we are in case 1 and (8.10) then

Since |F'(x1)| is a decreasing func-

follows from m =d(z,y).

If the reverse inequality holds, namely d(z,y) < 1 we have to

consider two subcases. First, if d(z,y) < m, then we are in case 2 and (8.10)
then follows from d(z,y) = d(z,y). Finally, if
1 1
Pl ="V S P T dea)
we are back in case 1, but by Proposition 47 we have
1
F/(er + d(z, )

and again (8.10) holds since d(x,y) = d(z,y). O

As a simple corollary we obtain a connection between d(z,y) and the ‘width’
of the thickest part of a ball of radius d(z,y), namely d(z,y) — d*(z,y), where if
r = d(z,y) and r* is as defined at the beginning of Subsection 3.4 of Chapter 7,
then we define d*(z,y) by

(8.11) d*(xz,y) =r*.

Note that if x and r are fixed, then for every y € 9B (z,r) we have d(z,y) —
d*(z,y) =r—r*.

o~

~d(x,y) —d(z,y)" <d(z,y),

COROLLARY 59. Let d(x,y) > 0 be the distance between any two points x,y €

~

and let d*(z,y) be as in (8.11), and d(z,y) be as defined in (8.6) of Lemma 58.
Then

PROOF. As before, we consider two cases
case 1 d(z,y) > m In this case we have from Proposition 47

1
|F" (21 + d(z, )|

o~

then d(2,y) = (mErraEa

d(z,y) — d*(z,y) =

If d(z,y) > m, and the claim is

proved. If, on the other hand,

d(z,y) !

< )
= (@1 +d(z,y))]
then d(x,y) = d(x,y) and

) > d(a.9) = @' (29) ¥ T > dlay),

and the claim follows.
case 2 d(z,y) < m From Proposition 47 we have in this case

From the monotonicity of the function F'(z) we have
1

W) < Fn] < P+ dw )l
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~

and therefore d(z,y) = d(x,y) ~ d(z,y) — d*(z,y).
(]

1.2. The higher dimensional case. The subrepresentation inequality here
is similar to Lemma 58 in two dimensions, with the main differences being in the
definition of the cusp-like region I' (z,7) in higher dimensions. On the one hand,
the shape of the higher dimensional balls dictates the rough form of T (x,r), but
we will also need to redefine the sequence of radii {rj},-; used in the definition of
I (x,r). We begin by addressing the higher dimensional form, and later will turn
to the new sequences {ry},—,.

Recall that we denote points z € R™ as

= (v1,%2,23) ERXxR"ZxR.

Let |B(z,d(z,y))| denote the n-dimensional Lebesgue measure of B (x,d (z,vy))
where d (z,y) is now the n-dimensional control distance. We define the cusp-like
region I' (z,7) and the ‘ends’ F (x,ry) of the balls B (z, ) by

(812) T(z,r) = |JE(@m);
k=1

eyl S Y1 — 21 < T
E(x,ry) = qy=W1,Y2,93) |y —xo| <\/r2 — (1 —21)° ¢
lys — 3| < h* (21,91 — 71)

where we recall

)

. 1
r* (21,7%) if > e
Tk4+1 = 1 .
5Tk if r, < B @]

and where r* is defined in Definition 46 right before Proposition 47. We also define
the modified ‘end’ E by

The1 S Y1 — 21 < T
(8.13) E(z,r) =y = (y1,y2,93) 1 |y2 —xo| < /17 — 7174,

lys — z3| < h* (21,7%)

Note the estimate
(8.14) ly2 —x2| < ,/rz—r§+1%\/m\/ﬁ
fory € E(z,m).
We claim the following lemma.
LEMMA 60. With notation as above we have
B (@,ra)| ~ |B (2, m0] & B (2,7) 0 B (@,m)| ~ |B (2,72
PROOF. Recall that by Lemma 57 we have

i f(z1) if 7y
(8'15) |B (:L‘,Tk)| ~ { flzi4ry)

2
n |F/($1)‘
[F/(z14+75)]™ (Tk |F/ (1171 + Tk)|)571 if Tk 2

IV IA

[F7(z1)]
To show

(8.16) |E (z,m%)| = [ B (x,7%)]|
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we first note that |E (z,ry)| ~ ’E (x, rk)‘ Integrating, we easily obtain

n—2

|E (1) | = B (z1,78) 7,2 (1 — Tk;+1)%.

Now, in the first case rp > m we have by Proposition 47 ry, — rg41 =

* 1
Tk =Tk R @l and

o f@itre) o f(@+ )
|F" (21 +ri—1)| [F (@1 +7p)]

W (x1,7r) = h* (a:l,r};_l) = h(x1,rp—1)

where for the last set of inequalities we used r, = r;_; and the estimate (7.12).
This gives

~ 21 f(xi4+mk)
|E ($7rk) | ~ rkz ﬂ+17
|F (@1 + 1) |2

which is the second estimate in (8.15) provided we also have r, > |F’(27171)\ Moreover,

1 2 . . ..
when D] <r, < el the two estimates in (8.15) coincide, so we conclude

(816) for Tk Z m
In the second case 1, < Wlxl)\ we have 1, — rp41 = %= and using part (3) of
Proposition 47

h* (xy,rr) = B (21, 7041) = hx1, re) = ref(21),

which gives

|E (2, rx) | g f 1)

This concludes the proof of (8.16).
We are thus left to show

(8.17) |E (z,7%) N B (z,78)| = |B(z,7r%)] -
In the case rp > m we have

E(xz,m) N B(x,1) D By (x,71) = {(y1,¥2,93) € B(x,r1) : 91 > 1 + 1L}
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and therefore
|E(z,7) N B (2,7%)| > | By (z,75)]

-/ ]Bw (<x1,o,o>,\/r,3 - |y22) A — a1 > )

ly2|<ri

~ / (\/7';%—|Y2|2—7‘Z> 'h<$1,\/7‘;%—|}’2|2) dy>
+

lyaisre y—
L %Jﬁ X

f \Y2|
= |Y2 TZ

( 1+
> dy2
ly2|2<r2—r;? ’F’ (371 + — |y2] )’
flzr + ) / 2 "
~ ‘F’(]}l + Tk)| T% - |y2| — T dy2a

ly2|2<rf—ri?

dy2

T

where for the last equality we used (7.12). Passing to the polar coordinates, p = |y2|,
we have

Tk 77‘;»

(\/Ti—Y2I2—TZ>dy2% / ( =P —n)p"‘gdp

V= (retry)?

[ (o

0

ly2|2<rg—rp?

Y

rﬁ—%(rk—l-r;;)?

pn73dp

\%
—

3
ol

|

=
-
Z

o

Using part (2) of Proposition 47 we have ry — rj ~ 1/|F'(x1 + )| and therefore

flxr +rg) n_
E A B (z,r1)| > )5
|E (x,7)) (z,m1)] 2 (o +Tk>|5+1r

Finally, in the case r; < erl)l’ proceeding exactly as in the proof of (8.4) in
the 2-dimensional case, we can show

1T~ |B (z,71)] -

3

B0 B o) 2 o+ o+ 2| {lyal < Fhxloef ) mees ()]

and thus
|E (z,7) N B (1) Z rg f21) = | B (2, 78)] -



76 8. ORLICZ NORM SOBOLEV INEQUALITIES

This concludes the proof of (8.17), and therefore the proof of Lemma 60. O

1.2.1. The difficulty with the standard sequence of radii. Recall that we began
the proof of Lemma 58 in two dimensions by subtracting consecutive averages of w
over the ends F (z,7y) and E (x,rgy1) to obtain

=1 y)dy — By w

kggo|Exrk|/xm y- 1
= 1 1

= _ wy)dy — ——— w(z)dz ;.
; { |E (Qj,Tk+1)| E(z,rk+41) |E ($,Tk)| E(z,ry)

If we simply proceed in this way in higher dimensions we will obtain, just as in the
two dimensional proof, that

lw () — Ea:,r1w|

D Ppa—— / jw () — w (=) dyd

B(x,r
k=1 | ( k)| E(x,rp41)XE(z,rk)
> 1
Yo [ wnyes) vy )| dud:
= 1B (@,
E(ai,’l‘k+1)><E(£E,’r‘k)
> 1
T e — / [ (21, y2,9s) — w (21, 72, ys)| dyd
k=1 ‘B(:E,?"k”
E(xz,rpq1)XE(x,rk)
= 1
Y —— / lw (21,22, y3) — w (21, 22, 23)| dydz
‘B (vak)|
E(z,re41) X E(x,r5)
=1+11+111,

but where now

Z1

Mg

Wz, (8,¥2,y3)| dsdyidysdysdz dzadzs |
\B T rk)|

k=1 E(z,rk+1) X E(x,7)

and

e3¢} 1
I3 Z‘Bmﬂ / /O|<zQ—y2>-vawm,tzQ+<1—t>y2,y3>|

1 E(a:,rk+1)><E(w,rk)
X dtdyldYQdy3d21dZ2d23 y
and

23
117 < Z / / |wx3 (Zl, Zs, U)| dudyldy'QdygledZQng .
1B (x rk)|

E(x,rk41) X E(z,71)
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Thus with Arg =7 — r+1, we have

> Ar
I's Z 1B ( : |wz, (5,¥2,y3)| dsdyadys

(@, %) JH (@)

> A’I‘k
S Vawl,
Z |B T, Tk ‘ H(xz,ry)

and an easy computation also shows that

> Ark
\ (z,7%)] H(z,rg)

which for terms I and III delivers the good estimate (8.7) in the 2-dimensional

proof above. But upon using the inequality |ys — Xa| < /Tk — Te+1/T% from (8.14),
the corresponding estimate for I7 is

Z VTE Ar / ‘V w‘
~Y A
|B €, Tk H(x,ry)

which is much too large as v/rp A r > Arg when Arg < 1.

This suggests that we hold the variable y» fixed, and take the difference of lower
dimensional averages, and then average over y,. But this will require additional
information on the regularity of the sequence of radii {ry},- ;, something we cannot
easily derive from the current definition of r;. So we now turn to redefining the
sequence of radii to be used in our subrepresentation inequalities.

1.2.2. Geometric estimates. We will estimate the differences of the quantities

(8.18) Gk = \/TF — Th
appearing as the widths of the modified ends E(xl,rk) defined in (8.13). First
recall that there are positive constants ¢, C' such that

c< (rg —rpe1) |[F' (x1+71)| <O, forrg >
In view of this, let us redefine, for each v > 0, the sequence {r;} ;- recursively by
demanding that the first inequality above be an equality.

DEFINITION 61. For v > 0 set
¥ at ; % v
(8.19) = Tk ™ |If'(w1+rk)\ Zf r’f{ 2 |F’%£v1)| , k> 0.
7Tk ’Lf e < el

We will typically suppress the superscript v and continue to write 7y, in place of
r) when ~ is understood. With this revised definition of the sequence of radii, and
the corresponding balls and ends, we retain the two-dimensional volume estimates
and the subrepresentation inequality in Lemma 58, with perhaps larger constants
of comparability. These details are easily verified and left for the reader.

Now, continuing to suppress 7, let

Arg =71p —1ppr1 and A2 = Arp — Argyy and A qp = qe — Qregt

denote the first and second order differences of the sequences {r;} -, and {gi} -
The point of the new definitions of the sequence {Tg};io is to obtain a good estimate
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on its second order differences AQTZ, and hence also on the first order differences
(oo}
of {¢g;} k=0"

LEMMA 62. With v > 0 and the sequence {r]},_ defined as in (8.19), and
{a}},—, defined as in (8.18), we have the following estimates:

fiy = {”@?” oz
2™k e < )
A = M,
Tk
@ = A,
Agl < Dry,

where the implied constants of comparability depend on v > 0.

PROOF. We suppress the superscript v and prove only the case where r, >
m, since in the opposite case where rp 1 = %rk and Arg = %rk, the estimates
then follow immediately. We begin with

v B v
|F" (z1 + )| [ F (21 + 7))
F' (1 +rg) — F' (1 4 rgs1)
TTE @+ [ 1F (@14 i)
F'(x1+ (1 —=0)rg+0rg1) (1 — rps1)
|F' (1 + 78)| |[F' (21 + 7gt1)]

|F’(.’I:1+(1—9)T‘k+97‘k+1)|
z1+(1—0)rg+0rp 41 (Tk o Tk+1) < [Ark]2

|F" (1 + 1) [ [F' (1 4+ req)| ™ regr

AQ’I“k = Ark - A’I“k_;,_l =

where the last two line follows from our assumptions on F' and (8.19). Next we
have

G = \/Th — Tk \/Th + Thi1 & NGNS
and finally we have
Agp = \/Ark\/Tk + Tkt — \/Ark+1\/7°k+1 T Tht2
(\/Ark - \/Amﬂ) VTh + Tkt

+\/A7“k+1 (\/Tk + Tht1 — \/Tk+1 + Tk+2)
I+ 11.

Now

~
X

(\/FW—M)\/E%< Ary — Arpq )\/Fk

VATrE + \/Argga

[T _ o [T [A
(AQTk:) Tk 5 [ Tk} Tk _ Tk Tk A’I"k; 5 A’/’k
AT}C Tk+1 A?"k Tk+1 Tk

Q
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and

(re + 1) — (Thg1 + Thg2)
II = +/Ar
S ik F et el F T
A’I"k_;,_l

~ ANrp S Arg .
Tk

1.2.3. Statements of subrepresentation inequalities. Set

1
E;rw= 7/ w.
' |E(I,T1)‘ E(xz,r1)

LEMMA 63 (nD subrepresentation). With T (x,r) as above, and ro = r and r
given by (8.1), we have the subrepresentation formula

o~

d(z,y)
w(z)—E;wl <C Vaw (y)| =—————dy,
| ( ) | T'(z,r) ‘ 4 ( )l |B(Z‘,d(.’1§‘,y))|

where V 4 is as in (1.4) and

~

J— 1 1
d(z,y) = mm{d(x’y)’ [F" (w1 +d (z,y))] }

We next claim that the subrepresentation inequality continues to hold if we use
the modified ‘end’ E (x,ry) in (8.13) to define a modified cusp-like region

(8.20) T (z,r) = U E (x,71).
k=1

Indeed, Lemma 63 extends to higher dimensions with T (z,7) in place of T (z,7) in
the subrepresentation formula, and with the average

~ 1
Ez’hwE ~7/, w
’E(m,rl)‘ E(z,r1)

in place of E; ,, w.

LEMMA 64 (nD subrepresentation). With notation as above, and ro = r, r1
given by (8.1), and T by (8.20), we have the subrepresentation formula

~

T d(.’ﬂ,y)
—E;wl < ————dy,
w () — By pyu| < C /f(mmw(yn gy

where V 4 is as in (1.4) and

~

J— 1 1
d(z,y) = mln{d(z’y)’ [F" (w1 +d (z,y))] }
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Combining Lemma 64 with Lemma 57, we obtain that in dimension n > 3 we
have the estimate

(8.21)
d(z,y)
K r 5 = =7l
200 = 5 e, ] T W)
1 2
T () g W) O<T =y — o < g
Y 2 -

(y), R>r=y1—21> ——F

1= >
F@y + )X (2, )" 2 T |F" ()]

where we have defined

(8.22) Az, r) =/ |F (1 + 7).

The proofs of Lemmas 63 and 64 are both similar to that of the two dimensional
analogue, Lemma 58 above. The main difference lies in the fact, already noted
above, that we can no longer simply subtract the averages of w over the ends
E (x,r;) and E (2,7441) since the diameter of these ends in the x, direction is
comparable to /7 (ry — rg+1), a quantity much larger than ry — rgy; when rp —
Tet1 <K Tk

There is one more estimate we give. Define the half metric ball

HB(0,r) = B(0,7) N {(z,y) € R? : 2 > 0}.

We show that for x € HB(0,7) and 0 < x; < r* = r*(0,r), the rectangle
E‘(a:,r —r*) has volume comparable to that of E‘(O,r)7 and hence the averages
of w over the modified ends E (z,r —r*) and E (0,7) have controlled difference.
We will not use this estimate in this paper, but it is natural and may prove useful
elsewhere. More precisely we have the following lemma.

LEMMA 65. Suppose that 0 < r < R, x € HB(0,r), and 0 < x1 < r*. Then
we have

1) |E(z,r—1r*)| = ‘E‘(x,r —r*)NHB(0,r)| = ‘E(O,’/‘) ,
1 1
@) B J W= T JBon @) S Japos Vawlde.
E(z,r—r*)NHB(0,r)
PRrOOF. This is a straightforward exercise. [

As a consequence of this lemma, we obtain the average control
(8.23)

v
‘E(x,r —r¥)

1

/~ w — Ni/v w 57"/ |V aw|dx.
E(z,r—r*)NB4(0,r) ‘E (O7 'r) E(0,r) B(0,r)

For the case when r* < z; < r, we simply use instead of the end E(O,T), the
substitute

r=3r—r)<y—z <r—2(r-—r

?(O,T)E y:(ylvy%y3): \yg—xQ\<\/r,%—(y1—m1)2 )

lys — z3| < h* (1, y1 — x1)
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which looks like E (0,7) translated a distance 2 (r — r*) to the left. This gives the
average control (8.23) in the case r* < z; < r as well. With these considerations
we have obtained the following corollary.

COROLLARY 66. With notation as above, and ro = r, r1 given by (8.1), suppose
that Eg ,w = 0. Then we have the subrepresentation formula

~

w@|<C [ [Vaw(y)| oY)

TP TwRLs
T'(z,r) | |B (x,d(m,y))\

where V 4 is as in (1.4) and

~

J— 1 1
d(z,y) = mln{d(l';y)v [F' (21 +d (2,y))] }

1.2.4. Proofs of the subrepresentation inequalities. We begin with a preliminary
estimate on difference of averages that will set the stage for the proofs of the
subrepresentation inequalities. Recall that the modified end F (x,ry) defined in
(8.13) is a product set consisting of those y = (y1,y2,y3) € R x R*"2 x R = R"
belonging to

E(z,r) = [x1 + riq1, 21 +7%) X Q (X2, qr) X (3 — h™ (x1,7) , 23 + A" (21,71)),

where Q (2, ¢) denotes the (n — 2)-dimensional Euclidean ball centered at z € R"~2
with radius ¢. With Lemma 62 in hand, we now dilate the modified end E (z, 1)
in the xo variable so that it has the same ‘thickness’ as E (z,7x11), namely gx1.

More precisely, we define
(8.24)

~

E(x,ry) = [v1 4+ rhq1, 21 +7%) X Q (X2, gryr) X (23 — h™ (21, 71) , 23 + A" (21,71)) -

Note that the only difference between E (z,73,) and E (z,7},) is the change of width
from gj, to gx+1. Then we observe that the dilation

dk+1
qdk

Y2 = yh =Xa + (y2 — x2),
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with y; and y3 kept fixed, maps E (z,71) one-to-one onto E (z,71), and satisfies

1 1
7‘5(%%) /w(y)dy—’ﬁ(x,rk)’ / w (y) dy

E(z,rk) E(z,ry)
Tk
1 / 1
- Ary, 2h* (a:l,rk)
Th41
h*(z1,7k)
o/
X —_— w (Y1,¥2,¥3) dy2 | dysdiyr
Q] (w2 10)
—h*(z1,r%) Y2€Q(x2,qx)
Tk
1 / 1
A?"k 2h* (1.17 Tk‘)
Tk+1
h*(asl,rk) 1
X —_— w (y1,¥5,y3) dys | dysdyi,
|Q (%2, qr+1)| ? ?
—h*(z1,r%) Y5EQ(X2,qr41)

where the difference of averages in square brackets over @ (X2, ¢x) and Q (X2, qx+1)
satisfies

1

AT w (Y1,y2,Y3) dy2
|Q (X27 Qk)| /ygeB(xQ,qk.)
1

S S w (Y1, y3) Ay
|Q(X27Qk+1)| Y5HEQ(X2,qK+1) . ’

1 Qi dy
27/ w(yl,xQ+(y’2—x2),y3) ,Qdylz
@ (%2, qk)| JyyeQ(xz.q011) Qk+1 yy

1

|Q(X27Qk+1)| Y5EQ(x2,qK+1)

1 dk+1
= ‘Q(Xg T 1)| / 'u)(yl))(Q+ q:: (y/27X2)7y3 7w(y13y/2’y3) dy/Q
s Yk+

w (3/17}’/2’@3) dyl2

Q(x2,qk+1)
Thus we have the following estimate for the difference of averages

1
E.r, = ~7/~ w (y) dy,
‘E(J;,rk)’ Baro)

- 1
Eop, = 74— /A w (y) dy
‘E (z, rk)) B(are)
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over the modified ends E (z,rg) and E (z,7y):

1 TR 1 h*(z1,rk) 1
Em,rk - Ew,rk S / ¥ / —_—
At Sy 20 (@1, 78) Jope (2 ) 1@ (X2, @t 1)

<.
Q(X2,Qk+1)
1 /7'k 1 /h (z1,7k) 1
T AT Sy 205 (1,78) S e (0 ) |Q (X2, GE41))]
x / |V w (Y1, 22,y3)| dzady:dys <1 - Qk+1> lyh — xa|
Q(x2,qK+1)

gk
1
<tgp—— [ Vil / IV aw (3)| dy.
‘E(:E,Tk)‘ E(x,ry) ‘E Z, T ‘ (z,rk)

This estimate,

dysdy dys

qk+1
(y17X2 + QT (y5 — x2) ,y3> —w (y1,¥5 Ys3)

(8.25) Esri — Egr

Ar
S ~7k/~ |V aw (y)| dy,
‘E(m,m)‘ E(x,ry)

for the difference of averages has the same form as the corresponding estimates for
the summands in terms I and I1] in the previous subsubsection, and thus we can
replace the average of w over E (x,r) by its average over E (x,r;) whenever we
wish.

We can now prove the subrepresentation formula in Lemma 64. The proof of
Lemma 63 is similar and left for the reader.

PrOOF OF LEMMA 64. We have

1
w(x) —Egpw= lim — / w(y)dy — By pyw
koo ’E (a:,rk)‘ E(z,ry,) 7

- 1 1
:Z ~7/~ w(i‘/)dy_Ni/~ w(z)dz o,
k=1 ‘E (z, rk-Jrl)’ E(z,ri41) ‘E (z, Tk+1)’ E(z,ri41)

w(z) — ]Em,rlw

; l' rk ‘ ‘/E‘(x 70k) x Tk ’ /;(x Tk)

St ()d%*/ o
k=1 ’ xrk‘ E(z,ry) ‘E xrk—i—l)‘ E(z,rk+1)

o0
=1+ ZIIk,
k=1

where
o0

TS Z‘ o m)’ ﬂg(wmw@)my,
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and

i 1 /rk 1 /h (z1,7%) 1
k= w
Ary, Tht1l 2h* (331, rk) —h*(x1,71) ‘Q (XZ’ Qk+1)| Q(x2,qr+1)

1 /Tk+1 1 /h (z1,7k+1) 1
— —_— w
Arpyr Thio 2h* (21, 7k41) —h*(x1,rK11) |Q (X2, qr+1)] Q(x2,qx+1)

1 1 Tk 1 h*(z1,7))
- - w
|Q (x2: qk+1)| JQ(xasqrsr) | LTk /rk+1 2h* (z1,71) /—h*(zl,rk)
1 /Tk+1 1 /h*(ﬂflﬂ“k+1)
— wyp.
At Jry s 2P (@1, T041) Johe (21 resn)
Now the difference of the 2-dimensional integrals in braces has the variable y fixed,

and using the two dimensional proof above, the modulus of this difference is easily
seen to be controlled by

1 - 1 h*(z1,m%)
[Ary] / / [Vawl.
Ary Th42 2h* (‘Tl’ Tk) —h*(z1,7mk)

Then averaging over ys € B (X2, qr+1), we obtain the bound

IARE RN p— Lo L g
L] < o] / / Vaw
|B (X27qk’+1)| B(x2,qk+1) Ary Thi2 2h* (zl’rk) —h*(x1,71)

5 [Ark

e [ Vaw
‘f[(x,rk)’ H(z,ri) o

where Hy, (z,71,) = E (@, 7341) U E (z,7%). Altogether then we have

w (x) —]Em,rlw’
> Ar Ary
Z k / |VAw|+7/ |V 4w
1 ’E T, Tk ‘ E(z,rk) ‘H T1,Tk ‘ (z1,7%)

Moreover, by estimates above we have that |H(z, )| ~ |B(z, )|, and

Ty / A%
aw (y)| dy
Z |B T Tk < A(wr,rr)
— Tk 1
/f(f " [Vaw (y (Z B (z T: E(z,r1) (y)) dy.

At this point, we have obtained the higher dimensional analogue of the two-
dimensional inequality (8.7), just as in Case 1 and Case 2 of the 2-dimensional
proof of Lemma 58, and the proof now proceeds exactly as in the 2-dimensional
case there. (]

’w (z) — Ez,rlw’

A

124\

2. (1,1)-Sobolev and (1, 1)-Poincaré inequalities

We will give statements and proofs initially in dimension n = 2, and later
extend the results and arguments to higher dimensions. First, we will obtain the
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following natural (1, 1)-Sobolev inequality, which is not actually used in this paper,
but included for comparison with the standard kernel in Remark 68 below.

LEMMA 67. For w € Lipg (B (zo,7)) and V4 a degenerate gradient as above,
we have

/ |w (2)| dz < C’r/ |V aw (y)| dy.
B(zg,T)

B(zo,r)
PrOOF. If x € B (zg,r), then w satisfies the hypothesis of Lemma 58 in
B (x,Q(C’—I— 1)? r) for the constant C' as in (8.2). Indeed, let r; be defined by
(8.1) for = y and g = 2(C + 1) r, then
1

T9 Z m’f‘o = 2r.

Hence, since
E(x,rm)={y:x1+r <y <z1+711, |y2 — 22| < h* (21,21 — 21)},
we have that F (x,r1) [ B (zg,7) =0 so fE(CEﬂ'l) w = 0 so we may apply Lemma 58
in B <x0,2 ((C’ +1)° + 1) 7“) for all x € B (zo, 7).
Let R=2 ((C + 1)2 + 1) r. Using the subrepresentation inequality and (8.34)

we have
[lw@] do

IN

_dwy) o )
//r@,R) 1B (z,d(z,y))] [Vaw (y)| dyd
//KR (@,y) [Vaw (y)| dydx

-/ { [ (x,ymx} Vaw ()] dy

/ RIV 4w (y)| dy ~r / V4w ()] dy.

Q

O

REMARK 68. The larger kernel K, (z,9) = 1r@n () %, with d re-

placed by d, does not in general yield the (1,1) Sobolev inequality. More precisely,
the inequality

(8.26) //IN{T (z,y) |Vaw (y)| dydz < r/|VAw (y)| dy, 0<r«l,
fails in the case
1

To see this take yo = 0. We now make estimates on the integral

- Y1 y2+hm,y 1 d
(8.27) /K,« (x,y) dx %/ {/ — A(x’y) dmg}dxl,
h
Yyi—r y2—ha,y Ty d(x,y)

where g(x, y) = min {d (z,y), m} Consider the region where

1

(8.28) AeY) 2 TE o de )]

= (21 +d(z,y))*.
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In this region we have

d(x, d(z,
WD) _ 0y P (01 + dla,))] = — W)
d(z,y) (z1 +d(z,y))
Moreover, since d(z,y) < r, we have
d(z,y) v

d,y) ~ (w1 +7)"

On the other hand, we have d(xz,y) > y1 —x1 and d(x,y) < 1, so the condition in
(8.28) is guaranteed by y1 —x1 > (1 +y1 — 21)%, e <y — y3. We then have
the following estimate for (8.27):

» Ty .2
/ Ro(o,y)da > / A AR A Gt ' 9 I
Yy

p—r (21 +7)° yilyr —yi +7)

Therefore, if y1 < r, we have
[ Eetepis 21,

and (8.26) fails for small v > 0.

Now we turn to establishing the (1,1)-Poincaré inequality. For this we will
need the following extension of Lemma 79 in [RSaW]. Recall the half metric ball

HB(0,7) = B(0,7) N {(x,y) € R? : = > 0}.

PROPOSITION 69. Let the balls B(0,7) and the degenerate gradient V 4 be as
above. There exists a constant C such that the Poincaré Inequality

// |lw —@|dzdy < Cr // |V qw|dzdy
HB(0,r) HB(0,r)

holds for any Lipschitz function w and sufficiently small r > 0. Here w 1is the

average defined by
= i /),
W= e wdxdy.
|HB(0,r)] HB(0,r)

2.1. Proof of Poincaré. The left hand side can be estimated by

// |w — w| dzdy
HB(0,r)
B //ILIB((],T)

N
|HB(0,r)] HB(0,r)x HB(0,r)

1
w(z1,y1) — |HB(O’r)//}LIB(O’T)w(m,yz)dsczdyg dx1dy;
lw(z1,y1) — w(wa, y2)| derdyrdzadys

The idea now is to estimate the difference |w(z1,y1) — w(x2,y2)| by the integral of
Vw along some path. Because the half metric ball is somewhat complicated geomet-
rically, we can simplify the argument by applying the following lemma, sacrificing
only the best constant C' in the Poincaré inequality.
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LEMMA 70. Let (X, u) be a measure space. If Q C X is the disjoint union of 2
measurable subsets 2 = 1 U Qs so that the measure of the subsets are comparable

1 p($h)
— < <C
Cr = () =
Then there exists a constant C = C(C4), such that
5290 [[ ) - el < [ — w(y)ldu(x)du(y).
Q><Q 91 ><Qz

for any measurable function w defined on €.

PROOF. Define

Si,j - //SZiXSZj ‘w(x) - w(y)|d'u(x)du(y)’ Z,j B 1’ 2

Since Q2 = Q Uy, we can rewrite inequality (8.29) as
51’1 + 251’2 + 52,2 < CSLQ.

Now, we compute

1
S11= 2 / / /Q @) )]+ )~ ) @)

Ql XQl ><Q2

(S22 / / /QQQ —w(z)| du(x)du(y)dp(z)

= e w(z) —w(z x ZZZN(Ql)
() //QIXQJ() (o) du@)dn(z) = LA 51

and similarly Sp o < 25((312)) S1,2. O

We will apply this lemma with
O = Bi={(x,y) €e HB(0,ro) : " <z <7},
Qy = B_={(z,y) € HB(0,rg) : 0 <z <7r*},
where r*, By and B_ are as in Lemma 53 above. Then from Lemma 53 we have
4] ~ [a] = | B (0, 70)]
By Lemma 70, the proof of Proposition 69 reduces to the following inequality:

(8.30) I= // lw(z1,y1) — w(we, y2)|dridydrody,
Ql XQQ

< CIHB(0,r0)|ro / / IV aw(e, y)|dedy.
HB(0 7‘0)

Let Py = (x1,y1) € Q1 and Py, = (22,y2) € Q2. We can connect P; and P,
by first traveling vertically and then horizontally. This integral path is completely
contained in the half metric ball. This immediately gives an inequality

Y2 x2
/ wy(xlvy)dy‘+/ wy(x, yo)dx| .

Y1 1

lw(z1,y1) — w(z2,y2)| <
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As a result, we have

I= // lw(z1,y1) — w(we, y2)|dridydrody,
Ql XQQ

Y2
Q1 xQ2 [Jy1
o]
Ql XQQ

=1L+ 1
We first estimate the integral

Il = // |w($17yl) - w(xg,y2)|daj1dyldx2dy2
Q1 X0

Y2
< // / wy (21, y)dy
Ql XQQ

at

where ; = By and Q5 = B_. We have

IlS/ // |wy (21, y)|dyda1dy, dxadys
B_JB,

< [ L] g ates il dssay,
By

/ 5 f(( ))|VAw(x1, y)|dydxidzadys,

where h(r) < rf(r) is the “maximal height” given in Proposition 47. Moreover, for
x1 € By we have |r — 1| < 1/|F'(r)| and therefore f(x1) = f(r). This gives

hr) o,

f(z1)

and substituting this into the above we get

dl‘l dyl dCEQdyQ

dxidydzadys

/ wz(%?ﬁ)dﬂc

dmldyl dl’g dy2

I < CT|B,|/ |V aw(z,y)|dzdy < CT|B|/ |Vaw(z,y)|dzdy.
By B

n- )
Q1 X0

we note that |wy(z,y2)| < |Vaw(z,y2)|, and therefore

I < // [/ |VAw(a:,y2)dx1 dz1dyydzadys
By xB_ (z,y2)€HB(0,r)

< Cr|By| [ [V aw(e,po)ldudys < CriB| [ 9 aw(e.y)ldody.
B B

To estimate

dz1dy 1 dxadys,

T2
/ w:r(x7y2)dx
T

1

This finishes the proof of inequality (8.30), and hence finishes the proof of the
Poincaré inequality in Proposition 69.

We now wish to extend this Poincaré inequality to hold for the full ball B (0, )
in Proposition 69. We cannot simply use geodesics that connect the left end
Eiefi (0,7) of the ball to the right end Eyign (0,7) of the ball and that also stay
entirely within the ball B (0, 7). The problem is that the thin ‘neck’ of the ball near
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the origin is too thin to support such geodesics without compensating with a huge
Jacobian. Instead we will enlarge the ball B (0,7) enough so that the enlarged ball
contains the rectangle (—r,r) x (=h (r),h(r)). This can be achieved with the ball
of doubled radius as we now show.

LEMMA 71. For 0 <r < £ we have the inclusions,

B(0,r) C (=r,7) x (—h (r) yh(r)) C (=r,r) x (=2h(r),2h(r)) C B(0,2r).

ProoF. The inclusion B (0,r) C (—=r,r) x (=h(r),h(r)) is immediate. Now
consider the geodesic v (t) from ~(0) = (0,0) to the point v (r) = (r*,h) =
(r* (r), h (r)) on the boundary of the ball B (0,r) where 4 has a vertical tangent. If
we continue this geodesic for a further time r, then by symmetry we curl back and

return to the y-axis at the point v (2r) = (0,2h (r)). It is now clear by a further
symmetry that (—r,r) X (=h (r),h(r)) C B(0,2r). O

Now we can extend Proposition 69 to the full ball.

PROPOSITION 72. Let the balls B(0,7) and the degenerate gradient V 4 be as
above. There exists a constant C such that the Poincaré Inequality

/ lw(z) — o] dx < Cr/ |V awl|dz
B(0,r) B(0,2r)
holds for any Lipschitz function w and sufficiently small v > 0. Here w 1is the

average defined by
1
W= = wdx.
|B(07T)‘ B(0,r)

Proor. Following Proposition 69 we will denote the right half of the metric
ball B(0,r), by HB(0,7). Recall that we have HB(0,r) = B_ U B} where

BJF = {(x1>$2)€HB(O,T0):T*Smlgr},
B_ = {(z1,m3) € HB(0,10) : 0 < z; < r*}.

Similarly, we will denote the left half by BH(0,r) and write BH(0,r) = B~ U B*
where

Bt = {(x17$2) eB}I(O;""O) —r <z <-—-r }
B~ = {(x1,m2) € BH(0,79): —r* <z <0}.
Now using Lemma 70 with ©Q; = BH(0,r) and Qs = HB(0,r) we have

/ lw(z) — @] dz < [/ — w(y)| dzdy
B(0,r) |B| BxB

< / /B  Jula) = ()] dody.

Moreover, since we have |B_| = |B~| = |By| = |B*"| ~ |B|, proceeding the same
way as in the proof of Lemma 70 we can show

S oy o = ot dody < © ( J @ - v dsay
‘/]; XB+ Idxdyf//_;w+ umyndxdy>

=1+ +1s
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The estimate for Iy follows from the proof of Proposition 69, and the estimate for
I is shown in exactly the same way. We thus have

(8.31) L+, < C’r/ |V awl|dz.
B(0,r)

To estimate I3 we connect two points (z1,22) € B* and (y1,92) € By by a curve
consisting of one vertical and one horizontal segment, which according to Lemma
71 lies entirely in the ball B(0,2r)
Y1
/ ws(s,y2)ds
x1

Next, proceeding as in the proof of Proposition 69 we obtain

Y2
// / wy(x1,t)dt
BtxBy |Jzx

2
< |By]

|w (w1, 2) — w(y1,y2)| <

Y2
/ wt(xl,t)dt’ +

2

dz1dradyidys

h(r)
g+ f(z1)

where in the last inequality we used the fact that ;1 € BT and y; € B,, and

therefore
hr) B rf()
flz)  fln)  f(r)

Finally, for the integral along the horizontal segment we have

Y1
I [ s
B+ xBy

z1

|V aw(xy,t)|dedt < Cr|B\/ |V aw|dex,
B

=Cnr.

dz1drady1dys

h(r) r
< Cr/ / / lws (s, y2)| dsdyadzrdys < CT\B|/ |V aw|dz,
Bt J—h(r)J—r 2B

which gives
BCr[ |Vl
B(0,2r)
Combining with (8.31) finishes the proof. |

2.2. Higher dimensional inequalities. First, we state the following n-
dimensional analog of Lemma 71

LEMMA 73. Define the set Q(r) as follows

Q(r) ={(y1,y2,u3) : |yl < V7?2 = |y2l?, lys| < 2h(\/7% = |y2|?), |y2| < r}.

Then we have the following inclusion
B(0,r) C Q(r) C B(0,2r).
The cross section yo = const of the set Q(r) is a rectangle

(=2 = [y2l%, V12 = ly2?) x (=2h(V/12 — |y2[?), 2h(/1? — [y2]?))
in the (z1,23) plane.
Now, we first define the “ends” of n-dimensional balls, similar to the sets By
and BT in 2 dimensions. As before we let HB(0,r) = {z € B(0,r) : z; > 0},
BH(0,r) ={x € B(0,r) : z1 <0} and
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By = {(z1,%2,23) € HB(0,79) : 7* < w1 <1},
{(x1,%2,23) € HB(0,70) : 0 <y <77}

Similarly, we will denote the left half by BH(0,r) and write BH(0,7) = B~ U B
where

B+ = {(CCl,XQ,SCg) S BH (0,7"0) T S T S —’)”*}’
B~ = {(Ilax%xfﬂ)GBH(O,To).:fr*le SO}

We need the following result analogous to Corollary 53 in two dimensions

LEMMA 74. For the sets By, BT, B_, and B~ defined above, we have

|B™| = |B-|~|By| = |B"| ~|B|.

PROOF. The equalities are obvious from the symmetry, so we only need to
show the approximate equalities. For convenience we will work with the right half
of the ball and first prove that |By| ~ |B|. We have

Bil= [ ]Bw ((o,o,om/r? - |y2|2) A > r*}\dyg

ly2|<r
~ / (\/ r? — |yef* - T*) “h (\/ r? — |Y2|2> dy>
+
ly2|<r

(\/r2 |y2|2) )
y2/<r (\/ — lyal® ) ‘F/< T—|y2|2> 2

_ 2~ [ysf* =1 f< |y2>dY2
- ( )‘ g |y2|2)‘

lyaf2<ra—r2

~wor | (Jromr-

|y2|2S7'2_7'*2

dy2
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where for the last equality we used (7.12). Since we trivially have an upper bound
|B.| < |BJ, we only need to obtain the lower bound. Passing to the polar coordi-
nates, p = |y2|, we have

V22
(\/ r? —|ys|* - 7’*) dys ~ / (\/r2 —-p° = T*) p"2dp
‘y2‘2§7.2_,,.*2 0

( /7,2 *PQ 77”*) pn73dp

S(r =77 / p"Pdp
0
51,

Y

[}

Y

~ (r— r*)%r
Using part (2) of Proposition 47 we have r — r* ~ 1/|F'(r)| and therefore
f(r)
[ (r)[ 2
Combining with the upper bound and Lemma 57 we conclude
|B4| = |BJ.

Now, for the lower bound |B_| 2 |B| we note that B(0,r*) C B_(0,r) U B~ (0,r)
and by Lemma 57

-1

NE

|1B+| 2 r

f(T*) x5 —1
72_%17‘ .
[E7 (r)]?
Thus the only thing left to show is that r* =~ r for x1 = 0. Indeed, combining the
estimates from lemmas 48 and 49 with ;7 = 0 we get

* * f(T*
f)(r—r )Sh(T)Smy

1B(0,77)] =

and thus )
e >
SR ZICO T
Using assumption (4) on the geometry F' this gives

. 1
r (1 + ) >,
€
which together with the trivial bound r* < r concludes the proof. O

We are now ready to prove the n-dimensional (1, 1)-Poincaré inequality, which
is used to prove the proportional (1,1)-Sobolev inequality, which in turn is a key
ingredient in proving continuity of weak solutions.

PROPOSITION 75. Let the balls B(0,r) and the degenerate gradient V 4 be as
above. There exists a constant C' such that the Poincaré Inequality

/ lw(z) — | dx < C’r/ |V awl|dz
B(0,r)

B(0,2r)
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holds for any Lipschitz function w and sufficiently small r > 0. Here w is the

average defined by

_ 1 d
w = — wax.
|B(0,7)] /B0,

PROOF. First note that using Lemma 70 and the symmetry of the problem it
is sufficient to show

Li+h= ﬁ (//BB [w(z) — w(y)| dedy + //BB jw(z) — w(y)| da:dy)

< C’r/ |V aw|dx.
2B

To estimate I we connect two points (r1,%2,23) € BT and (y1,y2,y3) € By, by
straight segments connecting the following pairs of points

(z1,%2,23) to (21,X2,¥3)
($17X27y3) to ($1>Y27y3)
(r1,y2,¥3) to (y1,¥2,¥3)-

Note that the curve described above lies entirely in in Q(r) defined in Lemma 73.
Moreover, since the first part of the path lies entirely in B* we have

// |w(x1, X2, 23) — w(r1, X2, y3)| deidxadrsdy dyadys
Bt xBy

oo,

h
< |B+|/ ﬂ\ww(m,x%tndmdmdtgcr|B|/ IV qwldz,
g+ f(z1) B

Y3
/ we (1, X2, t)dt‘ dx1dxodx3dy dyodys

x3

where just as in the 2-dimensional case we used

h(r rf(r
G
f(z1) f(r)
since —r < z1 < —r* in B;. For the other two parts of the path, the estimates are
the same as in the proof of the classical (1,1) Poincaré in dimensions n — 2 and 1
respectively, so we obtain

// lw(x1,%x2,y3) — w(x1,y2,y3)| dridxedrsdy: dydys
Bt xB,

< Cr|B|/ IV wlda < OT|B|/ IV yw|da
2B 2B
// lw(z1,y2,y3) — w(y1,y2,y3)| dridxadrsdy dyzdys
B+><B+

gcr|B|/ |[“)x1w\dx§0r|B|/ IV 4w|da.
2B 2B

This concludes the estimate for I5. To estimate I; we similarly connect points
in B_ and By by first moving in the first and second variables to reach the set
B, and then going “vertically” to connect x3 and y3. The proof is similar to the
2-dimensional case and is left to the reader. [l
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3. Proportional vanishing L'-Sobolev inequality

Our geometric continuity theorem requires the proportional vanishing L'-
Sobolev inequality (2.2), and we now turn to establishing this inequality. For
simplicity we consider first the 2-dimensional case.

Define

~

(8.52) Ko (00) = g e ().

and
I'(z,r)={ye B(z,r):a1 <y <x1+7, [y2 — 22| <h* (1,91 — 1)},

and for y € ' (z,r) let hyy = h* (21,y1 — x1). First, recall from Proposition 51
that we have an estimate

|B (2, d (z,y))| = hay (d(2,y) — d"(2,y))

~

and by Corollary 59 we have |B (z,d(x,y))| = hq yd(x,y). Thus,

K, (z,y) =

h 1{(w,y):w1Sy1Sw1+r, lya—x2|<ha,y} (z,y).

z,Y

Now denote the dual cone T'™* (y,r) by
I'(y,r)={zx € B(y,r):y el (x,r)}.
Then we have

(8.33) I (y,r) = {ze€Byr)iar <y <z +7 Yo — 2| < hyy}
= {zeBy,r):y1—r<z1 <y, |22 —y2| < hayl,

and consequently we get the ‘straight across’ estimate in n = 2 dimensions,

Y1 Yy2+he y 1 T1+r
(8.34) /KT (z,y) dz %/ / dxy p dxy x/ dy, =1 .
Yy1—1 Y2—ha y hw;y 1

Turning now to the case of n > 3 dimensions, we have from (8.21) that

1 ~ _ _ 2
~ 7 e () O<r=w—a <y
KB(O,TQ) (may> ~ ‘F'(m1+r)‘n7 1~ ( )
f(z1+m)X(z1,r)" =2 "T(z,70) Y)

)

_ 2
RZT—ZH*IlZm

where A (z1,7) = /7 |F’" (1 4 7). We denote the size of the kernel K ) (z,y)

as —— where
Syy—=zq
1 O <r= y —x < 2
1 _ { |;‘n(—1f(w)1‘)7 1 1 \F'($1)|
= ’ CD1+T’ n _ _ 2 s
Sy1—m1 T 0 <T =Y = T2 )
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and where the quantity s, can be, roughly speaking, thought of a cross sectional
volume analogous to the height h, in the two dimensional case. We have

/ Kpo,ro) (7, y) dy
B4 (0,70)

o0 T1+7Tk x3+h* (z1,7) 1
:Z/ / / |B(0,70)|dys | dy2| dy1
k=0"7T1HTk41 Ixa—y2|<y/ri—rii, |/ os—h*(z1,m) Sy1—mz1

P

o r1+TEK n—
:Z/ ' [( r,%—r,%ﬂ) 22h*(x1,rk)] S !

k=0 T1+Tk41 Yi1—T1

e xT1+7E 1 z1+70
~ Z/ Sylfwlidyl = / dyl =To,
S z

k=0"T1+Tk41 Y1—x1 1

dy:

where the approximation in the fourth line above comes from the estimates

n—2 ~
( TI% — Tl%-i-l) 2n* (l’l,’l’k) (Tk — ’I"k+1) = ‘E(I,’f’k)’ ~ |B (‘Tark)‘

~ Sry, (rk - rk+1) 3

and
Srp R Sy —ay forxy +rpp1 <y < a1+ 7Tk
This gives the n-dimensional ‘straight across’ estimate,
(8.35) / Kpo,r) (x,y)dy = 10 .
B(0,r0)

We can now prove the proportional vanishing L!-Sobolev inequality (2.2) by
appealing to the the (1,1) Poincaré inequality in Proposition 72 from the previous
section.

PROPOSITION 76. Let the balls B(0,r) and the degenerate gradient V 4 be as
above. There erists a constant C such that the proportional vanishing L*-Sobolev
inequality

(8.36) / |w| dx < C’r/ |V aw|dx,
B(0,r) B(0,2r)

holds for any Lipschitz function w that vanishes on a subset E of the ball B (0,r)
with |E| > £ |B(0,7)|, and all sufficiently small r > 0.

PrROOF. We have

(8.37) / |w| dx :/ w(z
B(0,r) B(0,r)
5l
< L () — w(y)| dedy
|EN B BxENB

< ﬁ /] | Jula) = w(y)] dady

Next, it follows from the proofs of Propositions 72 and 75 that

1
1 [ wle) )| drdy < Cr / Vg
BxB 2B

Estimate 8.36 follows from (8.37) and (8.38). O

1

- dx
|ENB| Jpns

w(y)dy

(8.38)
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4. Orlicz Sobolev inequalities for bump functions @y
Recall that the relevant bump functions ® 5 are given in (4.4) by
t(nt)N  if t>FE=FEy=¢?N
Py (t) = N : _ _ 2N
(InEY't if 0<t<E=FEyn=e¢
Next, define the positive operator T5(g o) : L' (o) = L* (ttry) by

Tomy9(@) = / Ko (2.9) 9(y)dy
B(O,To)

where dy,, = %, with kernel Kp(q ., defined by

o~

__ d=y)
Kp(0.r0) (#,y) = mlr(m) (2,9),

where T is given by (8.20), and

o~

(8.39) d(z,y) = min {d(x,y) F (a4 —|—1d (x,9))] } .

We will prove the strong form of the norm inequality
(8.40) HTB(OJ‘O)gHL@(“TO) <Co (7“0) ||g||L1(HTO) ,

which in turn implies the norm inequality
(841)  Jlwlya(,,) < Cp (o) IVawly, ). we (Wh') (B(O.r0)

by the subrepresentation inequality from Lemma 64 with ¢ = V4 w. Indeed, we
even have a version of (8.41) for each of the half balls HB (0,7) = Huyight B (0,70)
and Hee B (0,70).

DEFINITION 77. Define (Wi’l) (HB(0,70)) to be the Wy -closure of those
0
Lipschitz functions w in HB (0,79) that vanish in a Euclidean neighbourhood of the
compact set {x € IB (0,79) : £1 > 0}, and similarly for (W}"l)o (Hiet B (0,70)).-

LEMMA 78. Assume that the strong form of the norm inequality (8.40) holds.
Then the standard form of the norm inequality (8.41) holds, and moreover, we also
have the halfball inequalities

rig

(8.42) HwHL(I)(HBright/left(():TO)vlLro) < Cp(ro) ”VA’UJHLl(HB» nt /1050 (0,70) 1 ) *

w € (W}l’l) (HBright/left (0, TQ)), where we take the same choice of Hyighy B (0,70)
0
or Hiess B (0,79) on both sides of the inequality (8.42).
PROOF. Given a radius ro > 0, choose r_; > 1o so that 79 = (r_1)*. Then

extend w € Wy'' (B (0,70)) tow € Wy'' (B (0,7_1)) by defining w to vanish outside
B (0,79). Now for each z in the smaller halfball HB (0, rg), we have

E(z,s)NHB(0,r_1) C E(0,r_1) and |E (z,s)NHB(0,7_1)| = |E(0,r_1)]

for an appropriate s > 0. Now we apply Lemma 64 in the larger halfball
HB(0,7_1), together with the fact that w vanishes on the end FE (z,s), to con-
clude that

lw ()] = [w (z) = E(2,5)| $ Tpo,r_1) (Lupo,r_y) IVawl) (2),
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for x € HB (0,r_1). Thus from (8.40) we obtain

IN

1wl e (rB0,r )0, ) 1 T50.s—1) (Lrsr1) |Vaw]) 2o (srm0 1),

IN

Ce (7“_1) |||vAw|HLl(HB(O,r,l),u,,,fl) :

This gives the case of 8.41 for the halfball HB (0, () upon noting that both w and
|V aw| vanish outside B (0,7¢), and ro = (r_1)", and so easy estimates show that
we actually have ¢ (r_1) ~ ¢ (r9) and both

Hw”L‘P(HB(o,m),m,l) ~ Hw”L‘P(HB(O,To)»urO)’

H|VAw|||L1(HB(07T71)’N,,,71) ~ ||‘vAw‘HLl(HB(O,To)Mm)'

O

We begin by proving that the bound (8.40) holds if the following endpoint
inequality holds:

(8.43) o1 <Sup /B ® (K (z,3)|Blo) d,u(;v)) < Cap(r) .

yeB
for all o > 0.

LEMMA 79. The endpoint inequality (8.43) implies the norm inequality (8.41).

PRroOF. If (8.43) holds, then Jensen’s inequality applied to the convex function
P gives

e (et ) e
< [ (e 81 g e ) )
< [ Lo (e 81 g s ) )
< [ {omp [, o (e 81 ooy ) anio} S
<o () [ <1

for Cy sufficiently large, and where we used (8.43) with o = CISDI(T'()) szﬁlg We
conclude from the definition of L?® (u,,) that

HTB(O,TO)QHW(#TO) < Cre(ro) llallpi(u,,) -

PROPOSITION 80. Let n > 2. Assume that for some C' > 0 the function
(8.44) o(r) = C|F' (r) |NrN L

satisfies lim, o p(r) = 0. Assume in addition that geometry F satisfies

(8.45) F(r) < (1 T 1];5) FOL e 0m). e>0

Then:
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(1) the (P, p)-Sobolev inequality (8.40) holds with geometry F, with ¢ as in
(8-44), and with ® as in (4.4), N > 1,

(2) and if Ymax (1) = SUPg s, @(8) < 00 is a finite constant function, then
the (D, Ymax)-Sobolev inequality (8.40) holds with geometry F, with ¢ as
in (8.44), and with ® as in (4.4), N > 1,

(3) in particular, if for some € > 0 we have

1—¢

1\'*"F
(8.46) Fole(r)
then the (P, Pmax)-Sobolev inequality (8.40) holds with geometry F and
Omax(r) = C.
Proor. For Part (1) it suffices to prove the endpoint inequality
(8.47) ot (Sup/ O (K(z,y)|Bla) d,u(z)) < Cap(r(B)), a>0.
yeEB JB

for the balls and kernel associated with our geometry F', the Orlicz bump ®, and
the function ¢ (r) satisfying (8.44). Fix parameters N > 1 and ty > 1. Now we
consider the specific function w (r (B)) given by

1
tn [F (r(B))|
Using the submultiplicativity of ® we have

. (@.0)IB]
[owapBmae = [ o e @) )

w(r(B)) =

< wwim) [ o(TEoS) e
and we will now prove
s [ o () duw) < cnptrm) IF (B,

for all small balls B of radius r (B) centered at the origin. Altogether this will give
us
@

¢ (K(z,y)|Bla)d <C B)|IF' (r(B)|®|————5—)-
[ @ KBl dut) < Cretr(B) 1 ¢ BN ()
Now we note that z® (y) = :vy% < a:y%zy) = @ (zy) for x > 1 since y is

monotone increasing. But from (8.44) and assumptions (1) and (4) on the geometry
F we have o(r) |F’ (r)| > 1 and so

, 1
/jg(l)(K(m,y)\B\a) du(z) < @ (CW(T(B)) |7 r (B))|atN|F/(7"(B))|)
— o (Paptm).

which is (8.47) with C' = CN . Thus it remains to prove (8.48).
So we now take B = B (0 ro) with ro < 1 so that w (r (B)) = w(rg). First,
recall

f(ro) oy
‘B(O TO)' |F’( )‘ >‘(0a 0) s
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where we recall from (8.22) that
A('IMT)E T‘|F’(I1—|—T)|,

and we now denote the size of the kernel Kp( ) (z,y) as

L where
Syp—wxq

1 _ 2
- = (RN 0<7=u—0 <y
= Y1 _ _ 2
S FD @ P @) 7 O<r=y =12 @iy

" B 1 . _ - .
We are writing the size of Koo @0 as Sy, —z, = Sr since the quantity s, can be,

roughly speaking, thought of a cross sectional volume analogous to the height h,
in the two dimensional case.
Next, write ®(t) as

(8.49) O(t) =t¥(t), fort>0,
where for t > F,
tw(t) = &) =tnt)Y
— U(t)= ()"
and for t < E,
tw(t) = o@)=t(nE)~
— V()= (E)"
Now temporarily fix y = (y1,¥2,9y3) € B4+ (0,79) = {z € B(0,r9) : 1 > 0}.
Using the definition of ' (z,79) in (8.20) above, we have for 0 < a < b < r¢ that

B [ B (0,70)| dx
Ia,b (y) = o <KB(077‘0) (337:1/) w (7"0) ) |B (07T0)|

/{rEB+ (0,r0):a<y1 —z1 <b}NT* (y,70)

/yl —Tk+1
Y1—"Tk

k: a<r k+1 <7k<b

ys+h" (z1,m1) 1 B(0
/ / <1>( 1B (O.ro)l ’T0)|> das | dxs
\Xz—}’2|<\/ri—7”z+1 ys—h*(z1,7%) Syr—z; W (TO)

/yl —Tk+1
Y1—"k

k: CL<7")¢+1 <rp<b

n—2 % 1 ‘B(O,To)‘ dIl
rkH) h (xl,rk)] i} ( B

Syy—z W (TO) (077'0)'

/y1 @ . ( 1 |B(0, To)) dxy

y1—b n Syp—x; W (TO) ‘B (077"0)|

:/ . ( 1 |B (0,r0)> T ( 1 |B (0,r0)|> dx,
vieb  \Sy—ay @ (7o) Syi—ar w(ro) ) [B(0,70)|’

where the approximation in the fourth line above comes from the estimates from
Lemma 57 and Lemma 60

d.%'l
1B (0,70)]

X

X

Q

n—2 ~
(Vrd=r2aa) B @) (o = risn) = B @) = 1B (2,73

~ Sry, (Tk - TkJrl) ’
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and
Spy, R Syi—a1s for rp41 <yr—a1 <71 -
Thus we have

s (9) L / " (1'3“)0)'> diy

w (TO) 1—b Sy1—z; W (TO)

T W (17‘0) /ab v <Syllx1 W) ar

|B(O,r0)|> dzx
@ | Kp(o,ro) (%, Y
L+((],rg) ( B(0.0) (24 w (ro) | B (0,70)]

= Toy (y)
2 M /1|B(O,r
= ol )

It thus suffices to prove

Q

and so

1 v 1 |B(0,70)] ,
8.50 Loy, = —F— V| ——">"—=)dr<C F
850 T =i [0 (G b < cwp o) 1 0l
where |B (0, r9)| is now the Lebesgue measure of the n-dimensional ball B (0,ry) =
BnD (0, 7’0).

To prove this we divide the interval (0, 1) of integration in 7 into three regions
as before:

(1): the small region S where %&:‘3' <F,

(2): the big region R; that is disjoint from S and where r = y; —z; < m
and

(3): the big region R» that is disjoint from S and where r = y; —x1 > m

In the small region & we use that ® is linear on [0, E] to obtain that the
integral in the right hand side of (8.50), when restricted to those r € (0,79) for

which Bl < B is hounded by

STW(TO)
1 ro |B(0,r0)|>
U ———= ) dr
w (7o) /o ( srw (1)
= L / (I)(E)dr: L (lnE)Nro
0

w (rp) E w (rp)
< CtyrolF (ro)] < Cng(ro) [F' (ro)|
since w (rg) = m, and for the last inequality we used ro < ¢(rg) which

follows from (8.44) and assumtion (1) on the geometry.
We now turn to the first big region Ry where we have s,, _;, ~ "~ f(z1). We
have using the definition of ¥ (8.49)

Jo (0 e E050) 55 5 e / (7 )

where we have used the notation

oy 1BO| _ fro)rd
(8.51) (o) = (o) F(ro)[F

1
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where we used Lemma 57 and for the last inequality, property (4) of geometry F.
Using this, we have

< Crg +/OTO (F(z1) — F(ro)™ day +/0T0 (ln%)Ndr.

For the second integral we have
To r N r N
/ (ln —O) dr <r (ln—())
0 T T
which can be absorbed into the first term. To estimate the first integral we write

r= [ Fe) - Pl do = [ ( / —F’(s)ds)Ndx1
N

~ [ ([ v F s e

and we will use Minkowski integral inequality to estimate this. More precisely, we

have
</0T0 (/OT" X[z1,ro] (5)(—F’(8))d8> ) dx1>

</ K ( / " el (8 (' () dxl) " s

1

- /oTO(F/(S)) (/OTO X[xl,m](S)dxl) " ds
= /0’"0 |F(s)|s™ ds.

Finally, integrating by parts and using (8.45) we obtain

0
= C’Tm

r=0

L
N

where in the last inequality we used (8.44). This implies

I < CIF'(ro)|rg ™,

and therefore using ro < C[F’(ro)|Nrd™ which follows from the assumption (4)

on the geometry, we conclude (8.50) for region R;.
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We now turn to second region Ro, where r = y; — x1 > |F/(271'1)‘7 and so

n _
3 ~ Jyr2""
R OTE R

_ Ly, c<ro>|F'<y1>|g+l)N
=g /) () o

where ¢(rg) as in (8.51). Similar to the estimate for region Ry we have

Y1 F! o\ NV Y1 N
/ In (C(TO) Ok ) dr < Cro + / (™) ar
0 fyr)r= 0 r
Y1 N
[ ) - P ar
0
Y1 Jnd N
[ ()
0 |F(ro)]
The first integral was estimated above and can be bounded by Crq. For the second
integral we can use the trivial estimate

/ " (Fn) - Fro))N dr < / Y (F@) — P dr,
0 0

which reduces it to the integral I arising in region R;. It remains to estimate the
third integral which we denote as

The integral to be estimated becomes

_ [F (1) ) Y
#ln) = (i
First note that from the doubling condition on |F’| which is assumption (3), it
follows that F(0) = 0. Also, clearly F(r9) = 0 and thus F(y;) achieves a maximum
inside the interval (0, 7). Differentiating F(y1) and setting the derivative equal to
zero, we obtain the following implicit expression for y; maximizing F(y1):

LI 0y
|F" (o) [F' (7))

Substituting back into the definition of F and using assumption (5) on the geometry,
we get

Fyr) \ ™
Fyi) =vi | Nyi < Cy; <Cry.
(yl) hn ( Y1 ‘F/(yfﬂ =0y =0T
Parts (2) and (3) of the theorem follow easily from part (1). O

5. Weak Sobolev inequality

Now we turn to the global Sobolev inequality needed for the maximum princi-
ple, namely

(5.52) [l oy < C O IVawlprgy s we (Wi) (@)

where ® = & with N > 1 as defined in (4.6).
PRrROPOSITION 81. Assume that for some C' > 0 the function
(r) = C|F' (r) VeV

satisfies SUpg 4, @(8) < 00 Vrog > 0. Then the global Sobolev inequality (8.52)
holds with geometry I and C(§2) = Supgs<4(0,0)+diam(@) £(5)-
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PRrROOF. This is a consequence of Proposition 80. First, assume that for ry as
in Proposition 80 we have Q C B(0,79). Extending w to be 0 outside 2 we may

assume w € (Wég)o (B(0,70)) and the result follows from part (2) of Proposition

80. More generally, for any bounded domain €2, we construct a finite partition of
unity {n,}5_, consisting of Lipschitz functions 7, supported in metric balls By, =
B((z%,x%,2%),70/4). By translation invariance of the problem in (xg,z3) variables
we may assume (x5, 7%) = (0,0). Now if |z¥| < 3ry/4 then By C B(0,70) and we
can apply (8.41) to wny in B(0,7(). Otherwise, |2¥| > 3rq/4, and Vo € By we have
|z| > r9/2 so the matrix A is elliptic there and the Orlicz bump Sobolev inequality
follows from the classical Sobolev inequality. Finally writing w = Zszl wnNE we
obtain the result. (]






CHAPTER 9

Geometric Theorems

For convenience we recall from the introduction our three geometric theorems
dealing with respectively local boundedness, the maximum principle and continuity.

THEOREM 82. Suppose that Q C R™ is a domain in R™ with n > 2 and that
Lu = divA(z,u) Vu, x=(x1,...,2n) €9,

where A (z, z) ~ { Ino_l f (21)2

A has bounded measurable components, and the geometry F = —1In f satisfies the
structure conditions in Definition 16.

}, I,—1 is the (n — 1) x (n — 1) identity matriz,

(1) If F < F, for some 0 < o < 1, then every weak subsolution to Lu = ¢
with A-admissible ¢ is locally bounded in 2.

(2) On the other hand, if n > 3 and o > 1, then there exists a locally un-
bounded weak solution u in a neighbourhood of the origin in R™ to the
equation Lu = 0 with geometry F = F,.

THEOREM 83. Suppose that F satisfies the geometric structure conditions in
Definition 16 and F < F, for some 0 < o < 1. Assume that u is a weak subsolution
to Lu = ¢ in a domain Q C R™ with n > 2, where L has degeneracy F' and ¢ is A-
admissible. Moreover, suppose that u is bounded in the weak sense on the boundary
0. Then u is globally bounded in Q and satisfies

supu < supu + C'[|@] y(q)
Q o0
with the constant C' depending only on Q.

THEOREM 84. Suppose that Q C R™ is a domain in R™ with n > 2 and that

Lu = div A(z,u) Vu, x=(21,...,Tpn) € Q,

I, _ . . . .
where A (z, z) ~ [ 0 ! f (2 ) }, I,_1 is the (n—1) x (n — 1) identity matriz,
1
A has bounded measurable components, and the geometry F = —1In f satisfies the

structure conditions in Definition 16.

(1) If F < F3, for some 0 < o < 1, then every weak solution to Lu = 0 is
continuous in 2.

(2) On the other hand, if n > 3 and o > 1, then there exists a locally un-
bounded weak solution u in a neighbourhood of the origin in R™ to the
equation Lu = 0 with geometry F' = Fy 5.

105
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1. Proofs of sufficiency

The first part of the geometric Theorem 82 follows from the abstract Theorem
10 together with the Orlicz-Sobolev inequality in Proposition 80 and the propor-
tional vanishing L'-Sobolev inequality in Proposition 76. Indeed, in the special
case of the degenerate geometry F, = T%, we have

o o(c+1)
|F(;(7°)| = Fot1 ch'l(r) = otz

and it is easy to check that the conditions of Proposition 80 are satisfied iff o < %
Thus the superradius ¢ (r) is given by

@ (r)=Cr 7Nt < oo,

and so the Inner Ball Inequality (4.7) in Proposition 27 shows that weak subso-
lutions u to the inhomogeneous equation Lu = ¢ are locally bounded above, and
hence that solutions u are locally bounded.

Similarly, the geometric Theorem 83 follows from the abstract Theorem 30 and
Proposition 81.

The first part of the geometric Theorem 84 follows from the abstract Theorem
21 together with the Inner Ball Inequality in Proposition 27, which uses the Orlicz-
Sobolev inequality in Proposition 80 as follows. For the geometry Fy i, i.e. F (r) =

Fop = (ln %) <ln(k) %)0, we have

[F" (r)| = % <1n(k) i)a F'"(ry< (1 *dw,

where € can be made arbitrarily small by choosing ry sufficiently small. Thus the
conditions of Proposition (80) are satisfied and we have the following estimate for

the superradius:
1 oN
w(r)<Cr <ln(k) ) .
r

Now we use the formula (4.8),

et = {e (22) 7T

for the constant An. () in the Inner Ball Inequality in Proposition 27, together
with Ay (3r) = —~—— in Theorem 21, to obtain that for the geometry F = F}, ,

24/5(r)

we have

1 . oN
() =y = L) 5 o
4AN . (3r) 1 B

Note that if ¢ < 1 we can find N > 1 satisfying

1
N> +e 7
1—-0
which implies
oN
v = < 1.

N—-1-¢
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Now choose r; = 477rq and let k = 3, we thus have
" 1\]”
1 o< e [In® (ﬁ)] .
3 (r5)
Now we use \j = —L— from (6.4), together with the inequality

3
9 +62(7‘j)

5
[1n(k) a} <eln®aq, for a sufficiently large
depending on v < 1 and € > 0,

to obtain
oo oo (oo} 1
D S D T e
= = tEen oo [~ (F)]
j=1 Jj=12 j=1 93+Cse J
o0 o0 o0
> C/”Elﬂ(z) % N 7Cll/IElnj B 1 B
~ ~ - SOe T o,
J
j=1 j=1 j=1

if € > 0 is chosen sufficiently small. This establishes the hypotheses of Theorem 21
and completes the proof of the first part of the geometric Theorem 84.

The second parts of the geometric Theorems 82 and 84 follow from the coun-
terexample constructed in the next section.

2. An unbounded weak solution

In this final section of the final chapter of Part 3, we demonstrate that weak
solutions to our degenerate equations can fail to be locally bounded. We modify
an example of Morimoto [Mor] that was used to provide an alternate proof of a
result of Kusuoka and Strook [KuStr].

THEOREM 85. Suppose that g € C*° (R) satisfies g (x) > 0, g(0) = 0 and the
decay condition

(9.1) hml[l)lf xln‘ # 0.
Then for some € > 0, the operator
0? 0? 0?
L=—+yg

o TIW 5t o

fails to be Wj"z (Rg)-hypoelliptic in an open subset (—1,1) x R x (—¢,¢) of R?
containing the origin, where V4 = (8%’ g(x)a%, %) is the degenerate gradient
associated with L. In fact, we construct a weak solution u of the homogeneous
equation Lu =0 in (—1,1) x T x (—¢,&) with [[ull o ((_s.6)xTx(—er,ery) = 00 for all
§>0and0<e <e.

ProoF. For a,n > 0 we follow Morimoto [Mor], who in turn followed Bouendi
and Goulaouic [BoGo], by considering the second order operator L, = —;—; +
g (x)n? and the eigenvalue problem

Ly (z,n) = Av(z,n), xzel,=(-a,a),
v (a7 77) = v (704, 77) =0.
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The least eigenvalue is given by the Rayleigh quotient formula

(Lof, f)pe

10eCE 1) (£
[P @ de [ g (@)t (@) da
F(#0)€C5 (1) 1£117
from which it follows that
(9.2) o (a,m) < Ao (ag,n) if a > agp.

The decay condition (9.1) above is equivalent to the existence of g > 0 such

)\0 (CL, 77) =

)

) S
that g (z) < ¢~ Tol for 2 small. So we may suppose g (x) < Ce Tl forzel= [—1,1]
where C' > 1, and then take |n| sufficiently large that with

) = et
a = T - e
g InC +21In|n|’

we have both a () <1 and

5 s
g(:v) 772 < Ce*ﬁUZ < elanr%Jran\n\ =1, = Ia(n)~

Now let g (a(n)) denote the least eigenvalue for the problem

{‘aaﬁ“}”(“) = po@n), vl =(-am.am),
v(a(n),n) = v(-a(n),n) =0,
and note that

<f%+f,f>

. r2(1,
polam) = inf )
F(F0)€CE (1)) HfHL?(Ia(,,))
a 2 a(n 2
_ inf Cat £ @) o+ [0 £ () de
F(F0)€CE (Tam) “inz(Ia(n))

It follows that
Nola(n),m) < o (a(m),  for n| sufficiently large.

Now an easy classical calculation using exact solutions to {—68722 +1- ,u} v =20

shows that .
po (a(n)) = C1——= +1,
a(n)

for some constant C; independent of 7, and hence combining this with (9.2), we
have

(93) 0<Ao(1,m) <Xo(a(n),n) < pola(n)

InC +2In
:Cl< - ]

Now let vg (2,7) be an eigenfunction on the interval I = —I; = [—1, 1] associ-
ated with Ag (1,7) and normalized so that

(9.4) llvo Cmll 2y = 1.

2
) +1<Cy(In \n|)2 , for |n| sufficiently large.
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Choose a sequence {a,} - __ satisfying
(93 anl < 1
. Up| =~ 77— 7aPns
1+ o
for some @ > 0 where ||{Pn}nez||gz = 1. For y € I, = [—w, x|, identified with the

unit circle T upon identifying —m and 7, we formally define

w (.’E, y) = Z eiynvo (.’E, n) Anp;

neZ
WN (I, y) = Z Ao (1777')N eiynvo (I,TL) Qn;
nez
e t2N
u(z,y,t) = Z ijv (x,y).
N=0

‘We now claim that

wy (2,9) ={ il —g(ﬂf);;}Nw(%y%

- 0a?
Indeed, assuming this holds for N, and using

82

7@“0 (x,n) = P‘O (1,71) -9 (I) n2] Vo (xﬂ n) )

we obtain that
52 52 N+1 52 52
{Wg(z)ayg} w(z,y) - {Wg(x)f);yQ}wN(x’y)

_ A N iyn 0
- *Z O(lan) e 8$2v0 (:B,?l) Qn
neZz

+3" 2 (L)Y € g () n?vg (2,n) an
nez

= Z Mo (1,n)Y € \o (1,n) vo (2, 1) an
neZ

=Y X (1,n)Y g () n*vg (x,n) an
ne”Z

+3" 2 (Ln)Y € g () nvg (2,n) an
nez

= Z Mo (1,n) VT e (2,n) an
neZ

= WN+1 (xay)

It follows that

0? H?
{8:52 —g(x) ayg}wN (z,y) = w1 (7,9),
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and so formally we get

H2 o2 o2 2N
Lutent) = {~ gz =0 5~ g b 2 ooy (@)
N=0
& t2N > 82 t2N
= Z (2N)!wN+1 (z,y) — Z ?WWN (z,y)
N=0 N=0
0 tQN & t2N_2
= Z (QN)!wNH (z,9) — Z muw (z,y) = 0.
N=0 N=1

Now we show that u(x,y,t) is well defined as an L? (I x T)-valued analytic
function of ¢ for ¢ in some small neighbourhood of 0 provided {an}, ; is in 2 (Z)
with suitable decay at oo, namely (9.5). Here I = [—1, 1]. Indeed, using Plancherel’s
formula in the y variable, and then Fubini’s theorem, we have

Z Ao (1, n)N eV (z,n) ap

9 1 T
sl = [ 4 f
-1 T |nez

/1 {Z ‘)\0 (1,n)N vy (z,n) an 2}dm
nez

-1

- ¥ {/_11 v (x,n)|2dx} 2o (1) a

nez

= Z ‘)\0 (1,n)" a,

nez

dy p dx

2

2

Now from (9.3) we have the bound A (1,n) < Cy (Inn)? for n sufficiently large,
and hence from (9.5),

R
|a‘n| -1 + |n|apnv

where H{pn}neZng = 1, we obtain

2

2N
lwnllpagury < Csy D ‘(hm) a,
nez
1 2
2N 2
< G| > |(nn) (W> |on]
neZ
1
< CyVNa™2N (2N)! WP = Cy——a 2N (2N)!
< G (2N) %'p = Cima™¥ 2N)
since the maximum value of s2Ve~%* occurs ats = %’ and then by Stirling’s
formula,

oN 2N 2N
° < sNemos < (2N> e = (ZN) a”?N < LOFQN (2N)!
1+ eos a e VN
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Thus we conclude that

oo o) 2N
1 t
lu (2,9, 1) < <o, S L () <
L2 (IX'I[‘) ~= NEZ:O /N «a

for t € (—a, a), and it follows that u (z,y,t) is a well-defined L? (I x T)-valued ana-
lytic function of ¢ € (—a, «v) that satisfies the homogeneous equation Lu (z,y,t) =0
for (z,y,t) € I X T X (—a, ).

Next, we show that u € W (I x T x (—¢,¢)) for some e > 0. We first compute
that
o

2
H oz

0
Vo) g
L2(IXT) Y

0? 02
= —5 5 9\%)g5cw €r,y),w €,y
<{ Ox? ( )8 2 v (@), wn )>L2(I><'ﬂ‘)

(wn11 (7,y), wy (z, )>L2 IxT)

L2(IXT)

< lwwvtall 2 gery lwnlle e

1 1
< COp——oa"N"2 2N + 2)ICy——a "2V (2N)!
< Gy NG g ON)
< CEN[@2N)Pa*N-2

which shows in particular that wy € W}ﬁ (I xT) for each N > 1 with the norm
estimate

o conma
(2N)! W32 (IXT)
Thus the Wj? (I x T)-valued analytic function w(t) = > N0 (wN 2NV s

Wi’Q (I x T)-bounded in the complex disk B (0,«) centered at the origin with
radius . Then we use Cauchy’s estimates for the W}{Q (I x T)-valued analytic
function u (t) to obtain that 8 u (t) is W}f (I x T)-bounded in any complex disk
B(0,e) with 0 < ¢ < o = 8 — %, which shows that Zu € L? (I x T x (—¢,¢)) for
0 < e < B — 3. This completes the proof that u € W}lQ (I xTx(—¢,¢)) for some
e > 0.

Finally, we note that with p, = where % < p < % — «, then u is not

1
14[n|?
smooth near the origin since

1 ™
H = / / Zineiy"vo (z,n)a,| dy pdzx
L2(IXT) “1 /=7 lnez
1
= / {Z|v0(m,n)nan|2}dx
-1 lnez
1
= Z{/ vo(x,n)|2dx} Inay,|?
nez -1
2
= Z|nan| Z 1+| |apn = o0.

nez nez
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This is essentially the example of Morimoto [Mor]. However, we need more - name-
ly, we must construct an essentially unbounded weak solution u in some neighbour-
hood (—4,6) x T x (—¢,¢).

To accomplish this, we first derive the additional property (9.6) below of the
least eigenfunction vy, () = vg (x,n) that satisfies the equation

2
(o to@nfun@ = wm u.
Un (*1) = Up (1) =0.

We claim that v, (2) is even on [—1,1] and decreasing from v, (0) to 0 on the
interval [0, 1]. Indeed, the least eigenfunction v,, minimizes the Rayleigh quotient

[ (@) de + [ g (2)nPo, ()’ de
v 132

o S @ e [ g () n?f (@) da
FF0)ECE (1) 11172

)

and since the radially decreasing rearrangement v} of v, on [—1, 1] satisfies both

1 1
/ v (2)? da < / o (x)? da

-1 -1
and
1 1
[ @i @< [ g@nte, @
-1 -1
as well as ||v}; Hsz = ||vn ||iz7 we conclude that v, = vX. The only simple consequence

we need from this is that
1
(9.6) 20y, (0) > / o (2 dz =1, n>1,
1

where the equality follows from our normalizing assumption ||v,[|;. = 1 in (9.4).
Now recall a > 0 from (9.5) above, and choose 0 < o < o < 1 and define

—— for n>
(9.7) anp =4 n2'*
0 for n<0
Then for each (z,t) € I X (—a, «), we have with
0 t2N N
Bn (xvt) = Z WAO (Ln) Un (.’E) O,
N=0
that
u@t) = 3 g Y de ()Y e @), = 3B (o) |
N=0 " n=1 n=1
e} 2 o) n—1
w(z,y)? = (Z V"B, (z, t)) = {Z By, (z,) By <x,t>} e
n=1 n=2 k=1
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and so by Plancherel’s theorem,

o 2

L2(T) Z

n=2

"i B (x,t) By (x,t)

o )y = [ o7

In particular we have from (9.6) that

2

oo |n—1
(0, 0)ll 7oy = D Z nt (0,0) By, (0,0)
n=2
e - oo |n—1 2
= Z Un ) an—kVk ( Z Zan_kak ,
n=2|k=1 =2 | k=1

and now we obtain that ||w (0, ~)||i4(T) = oo from the estimates

—1 -1 n
"Z S 1 1 1 1
An—k0k - ’ 1 1~ 1 ’ 1 ’
+a 5+a 5+a 5+a
k=1 =1 (n— k) k2 (n—1%) 1 k>
*7(1,
> 1 (ﬁ) 3 1
~ 14+a \ 2 n2’

and

n—1

2
E Up— kAL

k=1

o0

e (0, )y = 5 Z

—_

o0
1
> - = !
pe E T 00, for o <

n=2

NG

Now we note that each eigenfunction v, (z) is continuous in x since it solves an
elliptic second order equation on the interval [—1,1]. Moreover it now follows that
B, (z,t) is jointly continuous on the rectangle (—1,1) x (—a, ). Then we write

2

oo |n—1
Z Z Bk (z,t) By (x,t)
n=2 | k=1

= Z Bg, (z,t) Bg, (z,1) B, (2,1) Bg, (2,1,

B=(B1,B2,B83,81)EN*
B1+P2=n=pF3+B4
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and apply Fatou’s lemma to conclude that

oo |n—1 2

o = > |3 Bn(0,0)B(0,0)
n=2 k=1
= Z Bg, (07 0) Bg, (0’ O) Bg, (070) Bg, (07 0)

B=(B1,B2,B3,81)EN*
B1+P2=n=PF3+B1

= Z lim inf {BB1 (z,1) Bg, (z,1) Bg, (z,1) Bg, ($7t)}
4 (@,t)—(0,0)
B=(B1,82,B3,84)EN
B1+P2=n=pF3+B1

< (w{itg&fo) Z Bg, (xﬂt)Bﬁz (xvt)Bﬁs (’JJ,t)Bm (l’,t)
B=(B1,B2,83,81)EN*
B1+B2=n=B3+B4
oo |n—1 2
= liminf B, _(z,t) Bx (x,t)| = liminf ||lu(x,-t 4 .
it 515 Bos o) Bu(@,0) = it (e Ol
Thus we have lim, 40,0 Hu(az,-,t)H;(T) = o0, which implies that

lull oo ((—5,6)xTx (—er,eryy = 00 forall 0 < 6 < 1and 0 <€ <& < a Thus we
have shown that
> tQN & t2N
N=0 N=1
is a weak solution of Lu = 0in I x T x (—¢,&) with [[ull pec((_5.5)xTx (—er.c)) =
provided0<d<land0<e <e<a<d < %. This completes the proof that u
fails to be essentially bounded on (—6,48) x T x (—¢’,&’). O



Part 4

Appendix



Our first result here is the quasilinear hypoellipticity theorem in higher dimen-
sions mentioned in the introduction. Then we include two results tangential to our
development here. We show that our hypoellipticity theorem for quasilinear equa-
tions in the plane doesn’t generalize to more fully nonlinear equations, even with
a degeneracy like that in (2.4) above. Then we compute the Fedii operator £ in
metric polar coordinates, and show that there are no nonconstant radial functions
u for which Lu is also radial.



APPENDIX A

A Quasilinear Hypoellipticity Theorem

Let n > 2 and let @ C R™ be a bounded domain, I' = 2 x R and let

10 .. 0
0 1 0

A(z) = :
1 0

00 ... 0 f(z)

where 2’ = x1,...,2,_1 and f (z) = f(2') is in C?(Q). Let A (x,z) be a smooth
n X n symmetric matrix function, and let g (z,z) be a smooth function in I'. We
will assume the following:

(1) f is nonnegative, f <1, and f (z) = f (z') > 0 if 2’ # 0;

(2) f(r) = inf{f(x) x| =r >0, x = (21, 22,...,2,) € Q} satisfies
f(r) 2 e ¥ where F(r) = F3,(r) = (Ind) (lnlnln%)a for some
0<o<1
(3) (Diagonal condition in [RSaW2]) For some C' > 0
(A1) CTHeA@)E <€ Ar,2)E<CE-A(a)€
(4) (super-subordination condition in [RSaW2]) For some B > 0
(A.2) M—o(f(x)) asx — 0
' f@)&A(z,2)€ ’
(A.3) > 10,0 A (2, 2) € + |02 A (2, 2) € < B2 A (e, 2) €.

i=1

(5) g(x,z)signz <0 and g, (z,2) <0inT.
The proof of the next theorem is a routine application of our geometric con-
tinuity Theorem 84 with the main result in [RSaW1]. See also [RSaW2] for
applications to the Dirichlet problem for the Monge-Ampere equation.

THEOREM 86 (Regularity of solutions). Let  C R™ be a bounded domain
and T = Q x R. Suppose that f € C?(Q) satisfies (1) and (2), that A(z,z),
g (z,2z) € C (I), A satisfies the diagonal condition (3) and the super subordination
Condition (4) in T, and g satisfies (5) in T. Then, any weak solution w of

div A (z,w) Vw + g (z,w) =0 in Q

is also a strong solution and satisfies w € C*> ().






APPENDIX B
A Monge-Ampere Example

Let ¢ (s) be a smooth even strictly convex function that vanishes only at s = 0,
and vanishes to infinite order there. Then we have

2
[ ()" < M9l 0 (5) < 0 (5) -
Now define u (z,y) = 22 + ¢ (z) y? and compute

D*u(z,y) = [u“ ey } = [ 2;523;‘1}2 22@;((:;))2/ ;

dp (z) + 2 (z) " () y* — 40’ () 9.

Uyz  Uyy

det D%u (z,y)
Then with
2
flz,y) = (2+¢" (2)y°) 20 (2) — 4¢' (2)" 9
we have for (x,y) small enough that u is a convex solution to the Monge-Ampere
equation

(B.1) det D*u (z,y) = f (2,9)

where f is smooth and positive away from y = 0 and satisfies
5ol @) =o(f (z.).

Now we modify u by changing the multiple of 22 on either side of the y-axis,
which has little effect on det D?u (z,y):

_ 2> +o(@)y? if >0
det D2u(ry) = | CFe" @y 2@ —4¢ @y i w20
’ (I+¢" (@) y?*) 20 (x) —¢' (2)"y? if 2<0
Thus with f(x,y) = det D?u(x,y), we still have that f is smooth and positive
away from y = 0 and satisfies

a%f(x,y) = o(f (z.1)).

But now v € C*!\ C? is a nonsmooth solution to the Monge-Ampere equation
det D2y = f. Of course u is constant on the y axis, and the existence of this
‘Pogorelov segment’ accounts for the singularity of the solution - see [SaW].

The partial Legendre transform exhibits a close connection between this equa-
tion and quasilinear equations of the type considered in Theorem 1. Indeed, if u
solves (B.1), then the associated partial Legendre transform

s = wzandt=uy(z,y),
z = uz(x,y) and v =y,

119
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satisfies the ‘Cauchy-Riemann’ equations,
Zs = fvt 3
2t = —Us,

and hence v is a weak solution of the quasilinear equation

0% 0 0
{W—ké)tf(s,v(s,t))at}vzo,

of the form Lyasi in Theorem 1. The transform has nonnegative Jacobian

9 (s,t) det[ 1 0 ]uyy’
0 (z,y) Uyz  Uyy

which is positive where f is positive. But kv; = z5 = u,, has a discontinuity on

the t-axis, and it follows easily that both v; = %zs blows up at the t-axis, and that

v has a discontinuity across the t-axis. Of course v = y is bounded. The resolution

here is that the partial Legendre transform is not one-to-one on the y-axis, and in

fact the transformed equation is not valid at = = 0.




APPENDIX C

Absence of Radial Solutions

1 0
Recall our family of geometries with inverse metric tensor A = [O ! (33)2]
and A-distance dt given by dt? = dz? + 7 (;)2 dy?, which coincides with the familiar

control metric d associated with A. Here we suppose that f (z) is positive away
from zero and f(0) = 0 (thus prohibiting the usual elliptic geometry). We say
that a function v (z,y) is radial if it depends only on the metric distance r =
d((0,0), (z,y)) from the point (z,y) to the origin. Here we show that there is no
nonconstant radial solution to the equation Lv = ¢ (r) with radial right hand side
for such geometries. Note that this includes all of the finite type geometries of this
form, as well as the infinitely degenerate ones.

For convenience we work in Region 1 as defined in Section 3 of Chapter 1 of
Part 3. Recall that

i 2 f(x)? 2_f(z)? T w)?
\//\Af() \//\Af(),f IO

9(x,y) O (Az—fw)?)?
a(r\) @ p@PeN e P
L A A fO ()\Q—f(u)z)% u

(/22— f(2)2 22— f(z)?

4 )\f() V' )\f() mg(x)

f(@)? f@)*=»? ’
A A

ms (x)

where we write

T 2
(C.1) my () = / %du.
" (e-rw?)’
Then det (%) = —\/A2 — f (z)°ms (x), and the inverse matrix is given by
A2—f(x)?2 A2 —f(z)?2
(N 1 [ IR, ()
9(z,y) det %ﬁg f(i) f(g”))\_A mg (x)
Ve .
— A A
- (=) __1
WA= f(2)’ms(z)  Ams(@)
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Thus
or YN T o1
or A dy A
o _ f (@) on_ 1
Ox A2 — f(2)2Amg () Jy Ams (x)
and so
9 no oo
dr  O0x O\  Oxor
_ f@ o YR-f@re
Az _ f (1')2)\m3 (.’L‘) 8)\ A 37"
9 _ w9 oo 19 10
dy  Oyox Ooyor A JW? g, ON A Or
O (x-fw)?)?

REMARK 87. If v =wv(r) is radial, then

v v )\2_f(37)2 v 1 0v
Vav = (&:’f(m)&):()\@r’f(x))\ar)

- ()

which is not in general radial, but its modulus is:

ov

Vvl = or

Note also that f(;) = f&?}\)) where (X (X\),Y (X)) is the turning point of the geo-

desic through the origin and (z,vy).

Now we compute the second derivatives:

Pr 9N S
92— or a
5 o\ ,
22— f(2)? o )\%—f(z)f(x)
- — +
A0 e @)
@ f (z)? @@
Noms (@) A (R = @) ma) AN - f (@)
and
92 J1 L ox 1

dy? dyx ANy Mmg(z)
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‘We then have

0%v 0 [0\ or
927 m(az () + ax”“))

o\ 0 or 0
= %%UA (T7 )\) + —

2 2

Fom () + 550

_ (RO oI e+ (2D LN
= oz \dzox " ozor) ™\ oz \ozox " ozor) "\

2 2

32 ua (1 A) + 32

O\ or O ar\>
= <8m> vax (7, A) + 28—8—1)” (r,A) + (396) Upp (T3 A)

32)\ 0%r
HO N + D

vr (1, A)
vr (1, A)

vur (1, A),
and similarly,

2
Q = (a/\> U,\)\(’I“ /\)+2

or O\ )+ or
dy

2
a a UT)\( ay) Uy (ra )\)

2 2

3
+—ox(r,\) + 8y2

8y2 v (r, A .

Then, if v = v (r, A), we have the following expression for £ in polar coordinates:

da?

= <<g;\>2 + f(z)? <g;\)2> v (1, A)
(&) 1 () ) o

or O 5 Or OA
+2 (81;83: + f(x) ay 8y> vpx (1, A)
+ (LX) vx (r,A) + (Lr) vy (1, A) .
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Since
@»QJYV<?Y( g;m() rrwr
_ f @) f @)
()\2— )2) A2y (2)? A2 (2)?

CT@' (V—fmﬁf@2
(e r @) 2 @
f (x)”
(V= £ @) ma (@)

)\2 _ f 2 f 2
SESEE {0
ar O s oron N —f(2)? f (2)?
Oz Ox (z) Ay dy A

we obtain

Ly = —+f(x)28—y2

In particular, if v = v (r) is radial,

(C.2) Lo (r) = vp (r) + (L) v, (7).
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In order to understand equation (C.2), we must compute Lr,

0?r 2 0%r [0 X2 — f (x) o f(x)’

2@ @) YR F@ o)

2 2
A />\2—f($)2 Oz A oy A

\ f (@)’

YR T @)%ms (o) 1<awr+f()28mr>
N A\ /)\fo(x)Q A\ Oz Oz Jy Oy

f(z)° /(@) f' ()

) _
AV = @) ma@) aw - f@?

where we used that %% + f (z)? %2% = 0. Now we note that since

N-f@?a f@)?o
A 8m+ A Oy’

ST

we have

S St +
A 22— f (z)? A2~ f(2)°
1
1 f(2)? , f(@)? "ams (@)
~ <[ —f@ (@) -
A( A2 — f ()2 mg (x) ) AN f (@)
_ f (@)’ f (@) [ () f (@)°
A2 — f ()2 Amg () A M2 = F(2)2mg (2)
@) f (@)
A
so that
O (1 o) @@
(C.4) a (1 \ f()) e
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We also have

omg (z)
ox

omg (x)

(C.6)

and hence

—mg ()

or

C. ABSENCE OF RADIAL SOLUTIONS

_ oW
i, (2 rw?)’
I A C) S 2 N S (),
(e-rwr) I (v —rw?)”
L@ J@tm)
(v _ (:v)z) ’ X2 — f (z)’ms ()
_ o fw
ol (- rw?)’
O\ [* f(u)?
= a2 — DY
ol (2~ 7 @?)*
o ams (@)
B 3m3(x)’
X2 — f(2)° oms (@) , f(z)? Oms (z)
A or A dy
A2 — f(z)° z)> 22— f(z)°
Af( N AC) - Af( ) 222
(=1 @)
f(z)° O\
-3 5y ms(a:))\a—y
X—f@)? fa)?
Y (erwp)
A2 — f ()2 )2
—3>\f()m5 (z) A I )2
A2 — f () Ams ()
2
+3f()3\c) ms (:v))\/\mi @
f@?® f@ms(a) L f (@) ms (2)
A(A?—f(z)Z) e @) Ama(@)
f (@)?

A ()\2 _f (m)2) ’
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so that

f (@)’ _
A2 = [ (@) ms ()
From (C.3), (C.4), and (C.7), we finally obtain

(C.8) Lr = % In (ms (z)) + % (ln VA2 = f (x)2>
- % In ( A2 — f(2)°ms (m)) :

Substituting this into (C.2),

then

9 1o (s () =

(C.7) =

we see that if v () is a radial solution of Lv = ¢ (1, \),

1 8 2 81}
(C.9) — (VA= f(z)"m3(x) o~ | =@ (r,N).
N f (x)2m3 (2) or ( 8r>

CONCLUSION 88. If v = v (r) is a radial solution of Lv = 0, then from (C.9)
it follows that for some constant C,

ov C
or \2 2 ’
— f(x)"ms (x)
and if C # 0, the function on the right is not radial. This means that there exist
no nonconstant radial solutions to Lv = 0. Indeed, there is no nonconstant
radial solution to Lv = ¢ (r), since if v is a nonconstant radial solution, then from

Lo (r) =" (r) + (Lr) o' (r) we see that Lr is radial, and hence from (C.8) that

A2 — f(x)*ms (x) is radial, a contradiction.
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