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AN [? BOUND FOR THE TRILINEAR HILBERT TRANSFORM
OPENAI

ABSTRACT. We prove that the trilinear Hilbert transform with fixed slopes 1,2,3 maps L*(R) x
L3*(R) x L*(R) to L*(R), resolving this case of the trilinear Hilbert transform conjecture.
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1. INTRODUCTION

For Schwartz functions f1, fa, f3 : R — C, set
dt

T(fifor f)@) = p.v. | fila =0 fale = 20) fala =30 T

The principal value removes a symmetric interval about the origin. Our main result is the following
estimate.

Theorem 1.1. There is a finite constant C' such that
3
IT(fr, fo )y < C 1T illsy  (fu, far f3 € S(R)).
j=1

Consequently T has a unique bounded trilinear extension from L3(R) x L3(R) x L3(R) to L'(R).

Theorem 1.1 resolves affirmatively the L3 x L3 x L3 — L' case of the standard trilinear Hilbert
transform conjecture for the fixed slopes 1,2,3. The full conjecture asks for a broader range of
exponents; see [4, Conjecture 1.7]. The result here concerns the displayed fixed operator.

The bilinear predecessor was treated by Lacey and Thiele [6, 7]. The difficulty in the trilinear
setting is the interaction of cancellation across scales with quadratic modulation. For example, if
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c=(-1,3,-3,1), then

3

Y eil@+jt)* =0  (a=0,1,2).
j=0

Thus matched quadratic phases can persist in the associated four-linear form. Quantitative
information at one scale must be organized so that this persistence does not produce a loss
proportional to the number of scales. Tao [11] obtained cancellation for truncated multilinear
Hilbert transforms, improving the elementary logarithmic truncation bound to a sublogarithmic
one. That argument established a connection with higher-order uniformity. The straight-line
trilinear boundedness problem remained open in the account of Hu and Lie [5, Section 1.2]. Their
results for curved transforms [4, 5] address a different source of oscillation.

The inverse theorem of Leng, Sah and Sawhney [8, Theorem 1.2] provides the quantitative
structural input used below. We use its degree-two case and prove the continuous chart and
localization statements needed for the singular integral. The inverse theorem alone does not sum
the scales. The proof of that summation has three main features.

First, private orthogonal coordinates make the coefficients of each selected column recoverable.
Lemma 3.4 then controls products of inherited projections uniformly in spatial depth. Its loss is a
power of the logarithm of a common budget for column sizes, inverse private-coordinate sizes, and
the number of available labels along a spatial path; the total number of labels on disjoint branches
is unrestricted.

Second, we localize curvature jointly in all four arguments and retain the separation needed when
projection adjoints are evaluated on earlier cells. Transferring complementary filters leaves coupled
narrow bands. The comparison in Lemma 7.2 gives a power of block length whose exponent tends
to zero as the auxiliary exponent decreases to two. This control is essential to the final absorption.

Third, each matched column receives one fixed mode expansion. Frequency graphs separate
errors with square-summable energy from coherent components with hereditary representatives.
Lemma 9.1 bounds the total mass of progression tests on scales of small density, with a positive-
power saving in the density. Its application uses all four anchor cancellations and polynomial
dimension costs. The compression and counting lemmas isolate tools for other progression forms
with the same projection and cancellation structures.

Organization and notation. Section 2 reduces the operator estimate to a uniform maximal-
function bound for local forms. Sections 3 and 4 develop the projection and quadratic tools.
Section 5 produces a pair-small base form with a bounded number of active scales on each path.
Section 6 localizes this form by curvature. Section 7 gives the side estimates under a square-energy
hypothesis, which is proved in Section 8. Section 9 estimates the remaining core terms. Section 10
chooses the parameters and completes the absorption.

We write e(t) = exp(27it) and use progression coordinates y; = x +jt, 0 < j < 3. Inner products
are linear in the first argument. Replacing the shifts x — jt by = + jt in the principal-value integral
changes the operator’s sign, by the substitution ¢ — —t. Norms and inner products carrying an
interval subscript use normalized Lebesgue measure on that interval. Other function norms use
ordinary Lebesgue measure. In vector-valued arguments the scalar component entering the form is
called the physical component. All depth trees used in the estimates are finite; constants will be
uniform in their depth. The polynomial and quasipolynomial budget conventions are specified in
Section 3.
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2. LOCAL FORMS AND THE OUTER REDUCTION

Fix a dyadic lattice on R. The depth increases by one when the interval length is halved. For an
interval I of length r, define
3
Hi(z0,21,22,23) =1~ / wr(z,t) Hz] (x + jt) dx dt.
7=0
We fix constants ¢y > 0 and Cy > 1 and call a kernel admissible when it has the following properties:

(1) Its support consists of points for which all four = + jt lie in I at distance at least cor from
its endpoints.
(2) For every u € R and every j € {0,1,2,3},

/ wr(u — jt, t) dt = 0.
R

(3) Every derivative of total order n is bounded in absolute value by 7" (Co(n 4 2))c0(+2),

Kernels at different intervals may be chosen independently and may be multiplied by unimodular
scalars. Constants in the proof may depend on these fixed admissibility parameters. For vector-
valued functions the form uses only their physical scalar components.

Lemma 2.1 (Local absolute estimate). If p; > 1 and 23 0bj V<2, then

3
o [ urte ) [T te+ 30 ot < Tzl 0

J=0 J=0
Proof. For distinct indices i, j, the map (x,t) — (y;,y;) has nonzero constant determinant. The
estimate follows immediately when p; = p; = 1 and the other two exponents are infinity. The
estimate with all exponents infinity follows from the support and kernel bounds. The endpoints
with just one exponent equal to one follow from the two-exponent bounds and normalized norm

monotonicity. Interpolation, or log-convexity applied to this positive form, fills the polytope
0<p;'<1,¥p; <2 O

Let M be the uncentered HardyLittlewood maximal operator and put M, f = (M(|f|9))"/4.
For 2 < ¢ < 3, let Cy = Cn(q) be the least constant such that

ZWEmmmth/HML

IeT
for every finite collection Z in at most N consecutive depths, every lattice, every admissible kernel
family, and compactly supported L9 inputs. Lemma 2.1, with all exponents two, gives Cy < N.
Indeed the local L? norms are at most the local L? norms, whose product is at most [T; Myf; at
every point of I; sum over disjoint intervals at each depth.

Theorem 2.2 (Uniform local estimate). For some q € (2,3), the constants Cn(q) are bounded
independently of N.

It is useful to isolate the normalized assertion that will be proved in Section 10. A rooted subtree
contains all ancestors between each of its cells and its root; the summation may use any subset of
those cells.

Proposition 2.3 (Normalized absorption estimate). For a suitable fized q € (2,3) and every
sufficiently small fixed ¢ > 0, there is an A < oo, independent of N, with the following property.
Suppose a finite rooted subtree has root I, all summation cells lie in at most N consecutive depths,
and

| fillgr <1 (0 < j <3,1 in the subtree).
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Then
> I [Hi(f)] < (A+cCn)|L.

I a summation cell

The rest of the proof establishes Proposition 2.3. At this stage Cy is finite, with the preliminary
bound Cy < N. The constant A may depend on the fixed choices of ¢, ¢, and the accuracy
parameters, but is independent of N. The stopping argument below gives Cy < CA + CcCly;
choosing c sufficiently small then gives the uniform bound. Thus the long construction needs a
small coefficient of the finite constant Cp, which will be absorbed only after Proposition 2.3 is
proved.

Lemma 2.4 (Outer reduction). Proposition 2.3 implies Theorem 2.2, and Theorem 2.2 implies
Theorem 1.1.

Proof. We first remove the normalization. Start with disjoint roots at the largest interval size
occurring in the finite collection. At a root J, put aj; = || fjllqs. A zero root size gives zero
contribution below that root. Otherwise stop at the first strict descendants .J’ for which one average
of |fj]¢ exceeds 16a‘]7»’ ;- For each fixed j the union of its first stops has length at most [J|/16, so
the union of all stops has length at most |.J|/4. On the intervening tree, division of f; by 161/ 9a; y
makes all required local sizes at most one. Proposition 2.3 therefore bounds this tree by

16Y9(A + cOn)|J| T[] aj.0-
J

Repeat at the stopped roots. The sets £y = J \ |JJ' are disjoint over this recursive family, have
measure at least 3|.J|/4, and satisfy M, fj(x) > a; j for x € E;. Hence

ST a <4 [ TIMds
J j J

Taking the supremum gives Cy < CA + CcCl, where C' is bounded uniformly for 2 < ¢ < 3.
Choose ¢ so that C'c < 1/2 and absorb. This proves Theorem 2.2.

To recover the continuous kernel, take an odd compactly supported Gevrey function ¢ with
#®)(0) # 0, and a compactly supported Gevrey function w such that Yomezw(X —m) = 1. Set

3
W(X,8) = [](@s — jox)w(X)e(S)]-
j=0

Each factor is differentiation in the direction of integration on the corresponding line X = u — jS.
Compact support therefore makes all four one-point marginals of W vanish. Spatial summation
and a change of variables give

00 a (3)
S Wefomoifa) = o9/, [ o0um % O s

— =
meZ a t

For the second equality one first takes ¢ > 0 and substitutes s = t/a; for ¢ < 0 use oddness of q§(4).

Write a = 52", 1 < b < 2. For each fixed b, a kernel a ='W (z/a — m,t/a) can be put into the
form 7~ w;(z,t) with » = Da for a fixed sufficiently large dyadic D. To choose I, use a fixed finite
family of shifted lattices. At scale r their boundaries may be placed at offsets 0,7/3, —r/3, with
alternating signs between depths to preserve nesting. The four progression coordinates on the
support occupy an interval of length O(a); for large D, one of these cells contains that interval
with the fixed interior margin. Each chosen cell receives only a bounded number of translates.
The rescaled derivative and support bounds are fixed, so choose ¢y, Cy once to include them. A
bounded number of contributions at one cell can be estimated separately.
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Theorem 2.2, summed over these lattices, gives a uniform bound for the absolute sum over
any finite range of n and the relevant spatial translates. Integrate in b with measure db/b. For
compactly supported bounded fy and Schwartz f1, fs, f3, the resulting bound is

3 3
¢ [ 11 Maf; < Col ol TT 1l
j=0 Jj=1

Here M, is bounded on L? because ¢ < 3; use Holder with the three exponents equal to three.
Compact truncations of the other inputs justify use of the defining class for C: at a finite range
of scales and with compact support in slot zero, every relevant progression coordinate lies in a fixed
compact set.

After spatial summation the kernel is odd. Pair positive and negative ¢ near zero; the difference
of the two products of Schwartz functions is O(|t|) uniformly on the compact support of fo. At
large |t| the Schwartz bounds are integrable. The integrated scale kernels have absolute value at
most C'/|t|. Dominated convergence therefore permits the scale range to tend to all positive a and
recovers a nonzero constant times the principal-value four-linear form. Reflection of ¢ changes only
its sign and gives the operator in Theorem 1.1. Duality against compactly supported bounded fy
proves the inequality in Theorem 1.1. Density of Schwartz functions, trilinearity, and completeness
of L' give the stated extension. O

3. BUDGETS, PRIVATE COORDINATES, AND COMPRESSION

We first make precise the quantitative conventions and the projection estimates used below. All
trees in this section are finite. Bounds are independent of their number of generations.

3.1. Quantitative conventions and stopping attempts. A rational number has height at
most B if it can be written as p/q with p € Z, ¢ € N, and max(|p|,q) < B. Heights of rational
vectors and matrices are entrywise heights. For parameters Hy,...,Hs > eand 0 < dy,...,6; <1,
a quasipolynomial bound means a bound of the form

s t ¢
exp | Cy (1 + Z log H, + Zlog(l/éb)>

a=1 b=1

A polylogarithmic bound is the same expression without the outer exponential. Here and below
the degrees denoted by C' can be fixed independently of g, of spatial lengths and frequencies,
and of the number of scales. Constants such as C; may depend on the fixed choice of ¢ and on
the fixed kernel class. A bounded number of compositions of quasipolynomial constructions is
again quasipolynomial. When the number of constructions is itself a parameter, we keep track of
the resulting growth explicitly. Expressions such as D < exp(k®) allow an increase of the fixed
exponent and a sufficiently large lower threshold for k.

We will use elementary spatial packing in the following form. If J is a dyadic interval, a; > 0,
and

Z ar < A for almost every y € J,
I>y

where all the intervals in the sum are contained in J, then Tonelli’'s theorem gives
Sitlor = [ S ardy < AL,
I I Sy

This is the passage from a bound along a spatial path to a length-weighted tree bound.
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Lemma 3.1 (Packing of attempts). Suppose a construction on a root J sends exceptional cells
and all their descendants to new estimates on disjoint subroots. Suppose that, at every root R, the
new roots R’ satisfy
> IR|<plR, 0<p<l
R’ child root of R

Then the sum of the lengths of all roots, including J, is at most |J|/(1 — p). In particular, if the
contribution assigned to an attempt from R is at most A|R|, with its hypotheses valid at every new
root, the total contribution is at most A|J|/(1 — p).

Proof. The sum of the root lengths in generation n is at most p"|J|, by induction. Summing this
geometric series proves both assertions. O

We refer to one application of the construction at a root as an attempt. Several stopping
requirements can be imposed together: if their exceptional root families cost fractions pq, ..., ps,
take the maximal intervals in their union. These are disjoint, their total length is at most (3>°, pa)| R,
and Lemma 3.1 applies when this sum is smaller than one. A local normalization required by an
estimate must hold at each new root before that estimate is restarted there.

A stopping boundary for the summation does not have to be a boundary for an auxiliary
projection family. An inherited column list can be continued on all descendants of a terminal
decision cell: retain its columns and refit their constant coefficients on each finer cell. This gives
genuine nested projections on the full refining partitions needed for an operator estimate. If a later
attempt uses a new family, the extension of the old family is still used for the summands assigned
to the old attempt. In particular, a projection on a partition refining I is an L?(I) contraction
whether or not the averages of the original input are normalized on the finer cells.

3.2. Columns and inherited projections. Fix a finite dyadic tree with root J and a finite label
set V. The cardinality of V will not be bounded. To each label v assign a birth cell J, C J, a
scalar function ¢, on J,, and a number ¢, > 0. Work in the value Hilbert space

H=Ca V),
and define the column on its birth cell by
q)v(y) = (@U(y% \/aev), Y € Jv.

The first coordinate is called the physical coordinate. Every label has its own private direction,
even when two scalar functions ¢, coincide. We write ®, = 1;,®,, for the extension by zero to J.
Throughout the projection estimates, D > 2 is a common budget such that

Dol oo (7520 < D, Ve > DL Z 1;,(y) < D for almost every y € J.
veV

The last condition says that at most D labels are born along any spatial path. It counts all
available labels, including labels not selected in the projection currently under consideration. It
allows arbitrarily many labels on disjoint branches.

A mask V¥(I) on a cell I is a subset of {v: I C J,}. An inherited mask family satisfies

ViI) c VY(I')  whenever I’ is a child of I.
Let P} be the orthogonal projection in L?(I;H) onto

Z @yl iy, €C
veVi(I)
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The coefficients in this definition are constant on I. We also regard P} as an operator on L?(J;H)
by restricting its input to I and extending its output by zero. For a stopping partition 7 of a cell,
P! denotes the direct sum of these local projections. If 7’ refines , inheritance implies

range(PL) C range(PL).

Indeed, the restriction of an old constant-coefficient combination to a smaller cell is still an allowed
combination there. Thus these direct-sum projections are nested, even though their coefficients
are refitted on every cell. Their successive differences are orthogonal projections with mutually
orthogonal ranges.

The masks and birth lists may have been chosen using an input or previous stopping decisions.
In each application of an operator estimate we hold the entire resulting family fixed.

Lemma 3.2 (Coefficient and projection bounds). If A is any set of columns available on a cell I,
then

Z cv®y(y)

1/2
< D3/? (Z ‘CU\2> for almost every y € 1.
veEA

vEA

1/2
D! <Z ]cv\2> <

vEA

H

In particular, the coefficients are unique. The orthogonal projection Pr 4 onto their span satisfies

1Prazlzaa < D° [ 2@l dy.

For an actual scalar input F' = (f,0), write Pt oF =Y, c 4 co®y. Then
j[ I(f - (PI,AF)phyS)@ = €yCy (’U c A)

Proof. The private component of the sum has squared norm Y, €,|c,|?, giving the lower bound.
The upper bound follows from Cauchy—Schwarz, since there are at most D columns and each has
norm at most D.

Let E, : £2(A) — H be the evaluation map Eyc =3, ¢,®,(y), and let

G= /[ IE;Eydy

be the normalized Gram matrix. The bounds just proved give G > D~21d and ||E,|| < D%2.
Therefore the projection has the integral representation

Praz(y) = ][ BGTEAOd, |E,GTE] < D

This proves the supremum estimate. Finally, orthogonality to ®, says that the physical pairing in
the last assertion minus €,c¢, is zero. ]

3.3. A binary-prefix estimate. The following elementary Hilbert space fact supplies the depen-
dence on the number of stopping generations. In the compression argument that number will be a
power of D, so its logarithm is the appropriate cost. Its proof uses the classical Rademacher—-Menshov
binary-decomposition mechanism; see [9, Section 3, Lemma 1] for a vector-valued presentation.
The nested projection products and Bessel rows are treated below.

Lemma 3.3 (Products of nested prefixes). Let X be a Hilbert space, and for 1 < i < m let
P, ..., Pk be nested orthogonal projections on X. Set Z, = P™ .- P} and

Ly =1+ [logy(T +1)].



THE TRILINEAR HILBERT TRANSFORM ON THREE L3 INPUTS 9

Suppose B, : X — Y, are finitely many bounded linear operators satisfying 3, | Buh||? < ||h]|?.
For any choices n(v) € {0,...,T},

1/2
(Z IIBuZn(V)g!2> < L7gl-

Moreover,
- 2(m-1)
Y (Zn = Zn-1)gll> <mLy™ 7 gl* < m2L7"||g ).
n=1

For m = 0 the product is the identity and the first estimate has constant one.

Proof. Put Ay = P} and Al = P — P! | for n > 1. Within each family these are pairwise
orthogonal projections. A prefix of the index set {0,...,7} can be partitioned into dyadic index
blocks, with at most one block of each length. For a block A put AY =Y 4 Al. At any fixed
block length, the operators AZA are pairwise orthogonal projections.

Expand each factor of Z,,(,) using this binary decomposition. Fix a tuple of block lengths, one
for each of the m factors. A term is zero if one of those lengths does not occur in the relevant
prefix. Otherwise it has the form

B,,Afzm(y) e A}Lh(y)g.
Group rows with the same tuple of blocks. The row contraction bounds their sum of squared norms
by |A%R .- A}thHQ. Summing over the block tuples that occur is bounded by the sum over all
tuples of those fixed lengths. Successive Bessel inequalities give

> AR, Ayl < llgll*.
Alv“vAm

This argument uses orthogonality within each layer, not commutation between layers. There are
at most L7 tuples of block lengths. The triangle inequality in the Hilbert direct sum of the row
spaces proves the first assertion.

For the second, telescope in the order

Zn—Zny =3 P PUALPT Py
i=1

Discard the left contractions and use Cauchy—Schwarz in the sum over . For a fixed ¢, the rows
B, = Al,1<n <T, satisty the row contraction hypothesis. Apply the first assertion to the ¢ — 1
preceding families and the prefix index n — 1. The resulting bound is

T m
2(1—1 2 -1
S (Zn— Zu—n)gl? < m > L3 V|g)? <m0V lg) 2,
n=1 =1
as claimed. 0

3.4. Compression of local projection products.

Lemma 3.4 (Compression). Use the column system and budget D > 2 above on a finite dyadic
tree with root J. Let P!, ..., P™ be inherited mask families, with their local orthogonal projections.
Suppose finitely many bounded linear rows

B, : L*(J;H) — Y,

satisfy
Y Bu2IB, < N2z, By = Bulyg,
v
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where each u(v) is a cell of the tree. Then an absolute constant C satisfies

1/2
m C(m+1
(Z 1B, P, -~P5<V>z|2) < (Cm + 1) 10g(2D)) "2 20y

The estimate is uniform in the row cells, the total number of labels, and the number of spatial
depths. Identity factors may be omitted. Products containing complements 1 — P' satisfy the same
form of bound after changing C. Integrating such compositions against a fized finite measure costs,
in addition, at most the total variation of that measure.

Proof. For a nonempty product, we first divide the row cells into size segments and, on each
segment, replace the input by a bounded function with the same first-layer moments. We then stop
when the last-layer coefficient vector moves: nested-prefix estimates control the anchor products,
and the pathwise birth-label budget controls the coefficient errors. Attempts are summed using
both length and energy contraction. Finally, the size segments are summed using the bounds for
their weighted averages and representative energies.

The assertion for an empty product is the row contraction hypothesis. Assume m > 1, and
abbreviate the ordinary L?(J;H) norm to || - ||2. Add one final dyadic generation below all row
cells, retaining columns and refitting there if necessary. This changes neither the hypothesis nor
the quantity to be estimated.

Size segments and a bounded moment representative. For every cell K put

ax = o)y,

Starting from J, stop at the first proper descendant cells for which the average is greater than
2a;, and repeat inside each stopping cell. It is enough to run this stopping rule through the last
possible row depth. A root with zero average contributes no rows and can be omitted. Denote the
resulting stopping roots by S.

Assign a row cell u to the deepest root K € S containing it. More generally, let Tx be the full
subtree of cells in K that are not contained in a proper stopping child of K, through the last row
depth. Thus every assigned row cell lies in Tx. Cut K at its next stopping roots and at final leaves
on all other paths; denote this partition by mx. Every assigned row cell is partitioned by cells of
. On a cut cell Q the average of ||z|| is at most 4a: its dyadic parent has average at most 2ay,
and a child average is at most twice its parent’s average.

For Q) € 7k, take all first-layer labels used by cells of Tx containing @, and project z|g onto
their restrictions to ). Let gx be the direct sum of these projections, extended by zero off K. At
most D labels occur on each such path. By Lemma 3.2, with

G =4D>,
we have
95 oo (1:20) < Gax, g3 = (2, 9K )-

The second identity follows from orthogonality on each cut cell. If u € Tx and v € V!(u), then v
was included on every cut cell inside u. Adding its moment identities over that partition of u gives

Pygk =P,z PJ'--Pugx =P P2

Let Mj||z|| be the dyadic maximal function within J. Stopping averages more than double on
every path. Consequently

4 16
> aklK| < SIMall=l13 < S5
KeS
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We also need the stronger bound for the moment representatives
S:= ) llgxll3 < Clog(2D)|12]f5.
KeS

Here is a proof that avoids any factor which is a power of D. At a fixed point y, split the roots
containing y according as

Ma|z||(y) Ma|z||(y)

GD? GD?
The sum of ax in the first class is at most twice its displayed upper threshold. Thus their total
pointwise contribution to 3 |lgx (v)|| is at most 2D~2Mg||z||(y). The second class has at most

Lp =2+ [logy(GD?)| < Clog(2D)

ag < or ag >

members, since ax < My||z||(y) and the averages double. Using the moment identity, pointwise
Cauchy—Schwarz for the second class, and then Cauchy—-Schwarz in y, we obtain

S < 2D7?|lz|2l|Mallzllll2 + VIp lll2VS < 4D72|[z[l3 + VLo [|2l|2V/'S.

Solving this quadratic inequality in v/S proves the asserted bound.
Anchors within one size segment. Fix K € S, write ¢ = gx and a = ak, and put

=D b=2D(m+1), T = |p

For each cell u € Ty, let c(u) be the unique last-layer coefficient vector of P ... Plg, extended by
zero to all labels.

We describe an attempt from a cell R € Tk, initially R = K. Declare R an anchor. From an
anchor A, choose as its next anchors the first proper descendant cells u € Tk for which

le(w) = e(A) 2wy > a.

Stop a path at its T'th transition and send that cell and its descendants to a new attempt, using
the same g and a. Denote the disjoint new roots from R by R(R).

To apply Lemma 3.3, complete each anchor generation to a stopping partition 7, of R, 0 <n < T.
The active atoms are the anchors of generation n. The other atoms are terminal cut cells on paths
that have ended; leave those atoms unchanged in later partitions. When refining an active anchor,
its next anchors together with the terminal cut cells not lying inside a next anchor partition it.
Use the original masks on active anchors. On a terminal cut one can use an inherited local refit,
for example with its original mask if that mask is already defined, and keep this local projection
unchanged afterward. Hence these are refining partitions, and the resulting direct-sum auxiliary
projection families P} = P. are nested. Put Z, = P7"--- P} on L*(R; ).

For any R’ € R(R), its ancestors in the anchor tree have generations 0,...,7. On R’ the
restriction of (Z,, — Z,—1)(1grg) is the difference of the constant-coefficient combinations at the
corresponding two consecutive anchors. Inheritance makes all the older labels available at the
newer anchor. The private coordinate bound in Lemma 3.2 therefore gives

1(Zn — Zn-1)(Arg)(y)|l3 > D" 7a for almost every y € R, 1<n <T.
Integrating over the disjoint new roots, summing in n, and applying Lemma 3.3 yields
TDr%* Y |R| <mLT"|1rgl5.
R'ER(R)
Since ||¢]|co < Ga, this implies both
_ 16D32m? L7

Y. IR <E|R] > Irgl3 < Ellrglz, E T

R'eR(R) R'€R(R)



12 OPENAI
Our fixed choice of T' makes E' < 1/2. For completeness, b > 8 and
Ly <129(m + 1)%logy b < b7
The second inequality follows from m + 1 < b/4 and logy b < b/2. Thus

34+8m—128(m+1)2 —470 _ 1
B < 16p38m-128m+ )T < 1687470 < 1.
It follows by generation-by-generation summation that all attempt roots inside this size segment,
denoted by Ry, satisfy

> IRl <2[K], Y Irgxl3 < 2lgxl3-
ReERK ReERK

Rows assigned to an attempt. Assign a row in the size segment to the deepest attempt root
containing its cell. For a row cell u assigned to the attempt from R, let A be its last ancestor
anchor in that attempt, and let j be the generation of A. Here 0 < j < T. The cell A is an atom
of m; and contains u. Consequently the restriction of Z;(1rgx) to u is exactly the product at the
anchor, restricted to u. The stopping rule gives

e(u) = c(A)llezy < Tak.

The support condition on B, now permits the decomposition of its input product into this anchor
product and its coefficient error. The rows assigned to R, restricted to L?(R;H), still satisfy the
row contraction hypothesis. Lemma 3.3 shows that their anchor contributions have squared sum at
most

L7" | Lrgx 13-

This is the step in which arbitrary, unequal physical depths of the row cells cause no additional
cost: the prefix index is the row’s last anchor generation, and its cell lies wholly in that anchor
atom.

For the error write e, , = c(u(v)), — c¢(A(v)),. It is supported on labels available on u(v) and
has squared coefficient sum at most 72a%. Since u(v) C RN J, whenever this coefficient can be
nonzero, locality of B, gives

B, <1u(1/) Z el/,vq)v> = Z eu,szx(]-RéIv)v)-

Cauchy—Schwarz in v, followed by the row contraction for each fixed label, bounds the squared
sum of errors in this attempt by

Thak ) > |By (1rd0)]”

v assigned to R
v available on u(v)

< 7'20,%{ Z HIRQUH% < Tza%{DS\R].
v
The last inequality uses the pathwise budget in its integral form:

S [18, )3 = /R S |1y (v dy < D¥|R).

viyEJy

In particular, no estimate of the total number of labels on different branches has been used.
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Summation and the final constant. Each row belongs to exactly one size segment and one attempt
within it. The triangle inequality in the full row Hilbert space, the two packing bounds, and the
estimates for S and the stopping averages give

1/2 1/2
<Z||BVP5(1V)"'PJ(V)Z”2> <Ly <22||9K”%> + D32 (2Za%<|K|>
v K K
< ¢ (L log(2D) + D772 |z]

Ly < C(m+ 1)?log(2D(m + 1)) < C(m +1)*log(2D),

which is bounded by the stated expression after increasing its absolute constant. A complement is
expanded as 1 — P?; the at most 2™ resulting ordered products obey the same form of bound, and
their number is absorbed in that constant. For a fixed average of compositions, apply the estimate
to each member and use the integral triangle inequality in the row Hilbert space. This proves the
remaining assertions. H

1/2

Finally,

3.5. Rational heights and occupied scale ranges. The next observation is useful when real
frequencies are unrestricted but all coefficients used to combine them have bounded rational height.
Small divisors can place the relevant scale ranges far apart; they do not create arbitrarily many
such ranges.

Lemma 3.5 (Height bins). Let d > 1, B> 2, and £ € R%. Let
&= {|a§] :a € Q% has height at most B, af;éO}.

There is an absolute constant C' such that the following assertions hold.

(1) The set {logav : v € £} is contained in a union of at most d intervals, each of length at
most C(d+1)%log(2B). In particular, & meets at most C(d+1)*log(2B) dyadic magnitude
bins.

(2) If ry = 1027 ™ withrg > 0, £ € {1,2}, and 0 < a < B, then

#{n € Z: some v € & satisfies a < riv < B} < C(d+1)*(log(2B) + log(28/a)).
(3) For every e > 0, with the mazimum of an empty set defined to be zero,

> max({riv:v e & rlv <eyu{0}) < C(d+1)*log(2B)e.
nez

The same conclusions apply to suprema of finitely many such coordinate evaluations. For Fuclidean
norms of evaluation vectors with at most h coordinates, one can add Cdlog(2h) to the bounds for
the number of occupied bins and scales, and to the coefficient of € in the last estimate. No bound
on the size of £ is required.

Proof. If € is empty there is nothing to prove. It is otherwise a finite set. We first bound coefficients
in a minimal rational dependence. Suppose a1, ...,a; are minimally dependent vectors of the
indicated height. Then k < d + 1 and their rank is kK — 1. For each %, clear the denominators in its
d entries by a common denominator ¢; < B%. The integer vector v; = ¢;a; has each entry bounded
by B¢. Select k — 1 coordinate rows on which the vectors have rank k — 1. Their signed maximal
minors give a null vector (by,...,bg) with

0 < |b| < d'B®.
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None of these minors is zero: a zero component of a null vector would give a dependence on a
proper subset, contrary to minimality. Returning to the original vectors gives

k
Zciai = 0, C; = biqi €7 \ {0}, |Cz‘ < H = d!BdQer.
=1

Set R = 4dH. Suppose coefficient vectors have nonzero evaluation magnitudes
0<sp <89 <0< S, Si+1>RSi.

If these vectors were dependent, apply the preceding construction to a minimal dependent subset,
ordered by evaluation magnitude, and let s, be its largest magnitude. The coefficient of that term
has absolute value at least one, whereas all the other terms together have absolute value at most

dH% < 5.
They cannot sum to zero. Thus vectors whose evaluation magnitudes are successively separated by
a factor greater than R are linearly independent, and there can be at most d of them.
Choose the smallest element s of £, cover [s, Rs|, and repeat with the smallest still uncovered
element. The selected elements are successively separated by more than R, so at most d intervals
are needed. Their logarithmic lengths are log, R, and

logy R < C(d + 1)*log(2dB) < C(d + 1)3log(2B).

Each logarithmic interval meets at most 2 + logy R unit bins. This proves the first assertion.
For the second, consider one logarithmic value interval [s, s +logy R]. The condition a < rfv < j
confines n to a real interval of length at most

logy R +1ogy(8/a)
1

That interval has at most two plus its length integer points. Summing over the at most d value
intervals and using the preceding bounds proves the claimed scale count. The factor rg translates
the interval and has no effect on its length.

For the third, partition € by its occupied bins [27,2/71). For one such bin, a contribution at
scale n is possible only if rfLQj < g, and its maximum is at most rfLQjH. Let ng be the first integer
for which the former inequality holds. The sum of these upper bounds for n > ng is at most

o0
2> 271 < 4e.

a=0

The maximum over all occupied bins is bounded by the sum of their separate maxima. Multiplying
by the occupied-bin count proves the assertion.

Finally, the supremum norm of a nonzero evaluation vector is the magnitude of one of its nonzero
coordinates, so the same set £ contains all such suprema. If there are at most h coordinates, its
Euclidean norm lies between that supremum and v/A times the supremum. Enlarging each of the d
logarithmic intervals to the right by % log, h covers all these Euclidean norms. The preceding bin,
scale, and geometric-tail arguments then give exactly the additional costs stated in Lemma 3.5. [

In particular, these estimates permit the rational coefficient vector to be chosen anew at each
depth: every such choice still lies in the same bounded-height family. They also apply after
adjoining finitely many fixed real parameters to &, for example the coordinates of a horizontal
frequency vector and their pairwise products.
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4. QUADRATIC CHARTS AND LOCAL DETECTION

This section establishes the scalar calculus used in the subsequent projection constructions. The
distinction between a chart’s complexity and its real oscillation parameters is essential: the latter
will never be bounded. All constants in this section are independent of those parameters and of
the interval on which an atom is tested.

We first combine a scale-wise Weyl alternative and Fourier expansion with an algebraic separation
identity along the progression, obtaining separated moments at one scale. We then transfer the
discrete degree-two inverse theorem to bounded continuous witnesses and use Hahn—Banach to
decompose bounded inputs. Applying that decomposition to two opposing inputs reduces local
detection to the separated moments already established.

4.1. Atoms and quantitative conventions. Fix once and for all the Gevrey order used for the
smooth cutoffs. Enlarging its fixed constants does not change any of the estimates below. For a
rational number, its height is the maximum of the absolute numerator and the positive denominator
in reduced form. The height of a rational vector or matrix is the maximum of the heights of
its entries. We use Euclidean norms for real vectors and the associated matrix norms; changing
between these norms and coordinate maximum norms only changes the quantitative constants.

Definition 4.1 (Quadratic chart atom). A quadratic chart atom is a function

o(y) = e\ + By) > x(Oy —n)e((0y)"C(0y —n)). (1)

nezd

Here 6§ € R%, A\, B € R, C is a rational d-by-d matrix, and y is smooth and compactly supported.
The case d = 0 includes ordinary quadratic phases. An overall unimodular constant factor is
allowed. Every non-unimodular scalar multiplying an atom is either absorbed into y, and is then
subject to its stated complexity bounds, or is written as an external coefficient.

An atom has complexity at most H, where H > €2, if d < log H, the height of C' is at most H,
supp x C [—H, H]¢, and, for every multi-index o,

10°Xloo < HOUF (o] 4 1)lelHD),

The constant cg is fixed throughout. The parameters A, 3,0 are unrestricted. A bounded atom
means an atom normalized to have supremum norm at most one.

A quantity described below as quasipolynomial in Hy, ..., H,, is bounded by

m c
exp C(l—l—ZlogHV) , H, > 2,

v=1

with an absolute C'; a fixed number of compositions of such bounds is again of this form. When
q > 2 occurs, the constant multiplying the logarithms may depend on ¢, but the exponent C' can
be chosen independently of q. Constants attached to a fixed requested Fourier-tail power may also
depend on that power.

There are at most (2H + 3)? nonzero summands at a point in (1). Consequently its supremum
norm is quasipolynomial in H. Dividing an atom by such a bound normalizes it; the factor is then
included in the coefficient of the expansion in which it occurs.

Lemma 4.2 (Elementary chart operations). Complex conjugation, a product of a bounded number
of atoms, and translation or affine rescaling of the real argument preserve the class (1), with a
quasipolynomial change of complexity. The same statement holds for the multivariable charts
introduced below. Only the unrestricted real oscillation parameters can depend on the size of the
translation or rescaling.
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Proof. For conjugation replace C, A, 8 by their negatives and conjugate x. For products use the
direct sum of the horizontal coordinates and the block diagonal sum of the matrices. The product
rule for derivatives gives the required Gevrey bounds.

It remains to check a translated horizontal argument. Let that argument be fy + a. Choose
a positive integer P such that every entry of PC' is integral. The product of the denominators
of the d? entries is an admissible choice, so P < H @ Write a = mo + ag, with mg € PZ% and
lao]|co < P, and replace the summation index by n + mg. With w = 0y — n, the new phase is

(By 4+ mo + ag)TC(w + ap) = (8y)T Cw + (0y)T Cag + mi COy + al C(w + ag) + ml Cag  (mod Z).

The two middle terms linear in 0y change the unrestricted linear phase. The last term is constant.
The term al C(w + ap) can be included in the smooth amplitude x(w + ag). The support and
derivatives of that amplitude have quasipolynomial bounds because ag, unlike mg, is bounded by
P. Translating an ordinary quadratic phase produces only a quadratic phase, a linear phase, and a
constant. Rescaling simply rescales 6, A, 5. All these calculations hold with 6y replaced by Vz. [

4.2. A quantitative Weyl alternative. For z € R*, where 1 < k < 3, consider
Q(z) = e(zTAZ + sz) Z x(Vz— n)e((Vz)TC’(VZ —n)), A=C—CT.

nezd

The matrix A is real and symmetric and V is real. The complexity conditions apply to d,C, x as
in Definition 4.1. We write

c+CT c-cT B+ BT
C’Sy—T, CSk_T’ SymB_T'
Lemma 4.3 (Scale-wise Weyl alternative). Let 9 be supported in a fized box in R*, with supremum
norm and Lipschitz norm at most H. Suppose 0 < & < 1/2 and
sup 9(2)Q(2)e(—€12) dz| > 6.

¢eRk [JRE

There is a rational subspace U C R?, with orthogonal projections Pr onto U and Ps =1 — Py, such

that
Alyxu =0, Vsl < HY, ALl < HY,

Vi =PV, V,=DPV, Ay = A+ 3VTCWV + sym (V] CyV5).
The heights of Py, Ps are at most H', where

H' < exp(C(1 +log H + log(1/5))°)

(2)

Proof. We first show that every sufficiently small return has a bounded frequency increment. The
lattice directions generated by these returns form a rational isotropic subspace with a bounded-
height projection and bounded slow horizontal matrix. Returns in each coordinate direction then
bound the remaining effective quadratic matrix. Let P clear the denominators of C, as in Lemma 4.2.
Put F = 9Q. The support of F, its supremum norm, its L2 norm, and [(1 + ||z||)|F(2)|dz are
bounded by a quantity D quasipolynomial in H. The value of D can be enlarged finitely many
times below.
Suppose

Vh=m+dp, m € PZ%.

Translate z by h and replace the lattice index by n+m. On the support of the translated amplitude,
Vz — n has norm bounded in terms of the chart complexity. Expanding the phase therefore gives

F(z + h) = e(c(h,m))e(Q(h,m) 2)F(2) + Epm(2), Q(h,m) = QA+ VICV)h — VT Am,
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where ¢(h,m) is constant in z, and
[ Enmllzr + [ Enmlloo < DRI+ [ldnl])

provided ||h|| + ||dn|| < 1. To verify that the error contains no unbounded coefficient, put u = Vz,
w = u —n, and d = dp. The nonconstant increment of the chart phase is

uT'Cd+ mTCu+ d' Cw.

The first two terms, together with the ordinary quadratic increment, are exactly Q(h, m)” z; the
term m? Cn discarded in this calculation is integral. The remaining d’ Cw is bounded by D||d||.
Translating the amplitude and ¥ costs D(||h|| + ||d||). This proves the claimed estimate.

The Fourier transform of F' is D-Lipschitz. Choose a point £ where its absolute value is at least
30/4, and put p = §/(100D). Choose an integer

M > 100D%52p*.

If necessary, increase D to cover the fixed volume constant in Plancherel’s theorem. Choose a > 0

so small that )

“=T00pd’  “ = 10001+ [A])
All of M,a="',p~! are quasipolynomial in H,5~!. For a return with ||| + ||dp|| < a, the same
translation calculation applies to £(h,m), 1 < ¢ < M. It produces Fourier values of absolute value
at least §/2 at g — Q2 (h,m). If ||Q2(h,m)|| > 1, the balls of radius p about those points are disjoint,
and on each such ball the Fourier transform has magnitude at least §/3. Their contribution to its
squared L? norm exceeds D?, by the choice of M, contradicting Plancherel. Hence

|Q2(h,m)|| <1 whenever |h| + ||dn] < a.
For two returns satisfying this condition, direct antisymmetrization gives
RTQ(h,m) — KTQ(H ,m!) = d}, Adj, — m'T Am.

The integer m/T Am has absolute value less than one after decreasing a by a fixed factor. It is
therefore zero.
We next find all directions generated by short returns. For d > 1 let

K=PV[-1,1* +[-1,1)%

This is a symmetric convex body with nonempty interior. Write A\; < --- < A4 for its successive
minima for Z%, and p1 < --- < pg for the successive minima of its polar body. We need the
elementary transference bounds
1 < Ajai—j < (d)*.

For the lower bound, independent lattice vectors in subspaces of dimensions j and d + 1 — j cannot
have all cross pairings zero. One of their integer pairings has absolute value at least one. For the
upper bound, Minkowski’s second theorem [3, Theorem 1.3] gives

d 4d )
A < ——————— < (d))*~.
]]-;Il I = 3ol (K) vol(K°)
Here the last volume-product bound has a short direct proof. Choose maximal-determinant columns
V1,...,0q in . Their cross-polytope is contained in X, and maximality places K in their coordinate
parallelotope. Taking polars gives an inscribed cross-polytope in K° with reciprocal determinant.
The product of the two cross-polytope volumes is 4¢/(d!)2. Since every opposite-minimum product

is at least one, their product upper bound proves each individual upper bound.
Set L = 16(d!)?, and choose byax < a/(100P(d + k + 1)). The d + 1 disjoint intervals

(bmaxL 771, bmaxL77],  0<j<d,
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cannot all contain a successive minimum. Select one containing none, write its left endpoint as by,
and put
U = span(Z? N bhK).
The reciprocal of by is quasipolynomial in the required parameters. Every n € Z% N byK has a
representation n = P~V h + w, with ||h]|eo, ||w||ec < bo. Thus m = Pn, dj, = —Pw form a return
satisfying the threshold a. The integrality argument above, applied to any two such n, shows that
A vanishes on U x U.
Let ro = dimU. If ro < d, then A, 41 > Lbg; transference supplies d — ro independent integer

vectors g, in

(d)?

Lbg
Each has zero pairing with Z? N byKC, since that pairing is integral and has absolute value at most
(d)?%/L < 1. They consequently span U~+. The inclusion [—1,1]¢ C K bounds their coordinates,
while P~1V[—1,1]* c K bounds each ¢V, by quasipolynomial quantities. If S has the ¢! as rows,

P, = ST(ssT)~1s.
Cramer’s rule, and the positive integral determinant of SS7, give quasipolynomial rational height
and norm bounds for this matrix and for P;V. When rg = d, take P; = 0; the same conclusions
hold. Put Py =1— F.

Finally we bound the effective ordinary quadratic part. For each coordinate vector e; € R,
sample P~1V (te;) mod Z? at equally spaced points ¢ € [0, by]. Partition the horizontal torus into
cubes of side at most by/4. More than (1 + 4/bg)¢ samples give two in the same cube. Their
difference yields a return

h=tjej,  bo/My<t;<bo, |dnllc < Pbo/4,

where My < 2(1 4 4/bg)?. Tts lattice vector satisfies P~'m € bokC, so m € U. In particular
m — Vih = —Pydy, € U. Isotropy gives

VT A(m — Vih) = VEA(m — Vi),
which is quasipolynomially bounded. Direct matrix algebra gives
2A + VIOV — VT AV = 2A, + VI Cy V.

Ke.

The return bound for € therefore bounds 2A.¢;e; quasipolynomially. Since tj_l is also quasipolyno-
mial, this bounds every column of A,. This proves (2).

For d = 0, the initial translation argument applies to every sufficiently small h, with Q = 2Ah;
take h = ae;/2 and U = {0}. This also proves the assertion in that case. O

4.3. Fourier expansion after the Weyl splitting.

Lemma 4.4 (Chart expansion and uniform tails). Suppose a rational orthogonal splitting satisfies
(2), with heights and the indicated sizes at most B. On a fized box in R¥ there is an evact absolutely
convergent expansion

Q(2) = e(zT Az +bT2) Z ape(al V2). (3)
¢

It consists of quasipolynomially many families of Fourier series in at most 2d integer indices. Their
rational frequencies have height at most D(1+ ||€||), where D is quasipolynomial in H, B. The total
absolute coefficient sum is bounded by such a D.

More quantitatively, for any fixed integer J > 1, one can choose a quasipolynomial Dj such that
every dyadic shell of indices T < 1+ ||¢|| < 2T has absolute coefficient sum at most

DJT—J(d+1)2 .
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For fixed underlying oscillation parameters, the same estimate, after enlarging Dy, holds for the
coefficient envelope obtained by pooling all rational projection choices of height at most B, separately
for each resulting frequency and effective quadratic part. The coefficient envelopes are uniform
over amplitudes with the stated complexity bounds and over the bounded slow wvalues entering
their construction. In particular the pooled tail can be made at most € by truncation at a size
quasipolynomial in H, B,e!.

Proof. Put uw = Vz, uy = Pyu, us = Psu, and w = u — n. For the symmetric part,
uTC'Sy(u —n) = %UTC’Syu + %wTC'Syw — %nTC'Syn.
For the skew part, isotropy on U gives
uTC’Skw = U?Cskus — U?CSkPSn + uZCskw.

The first term is precisely the extra quadratic included in A,.

Choose an even integer Py clearing the denominators of Csy. Then —nTC’Syn/2 mod Z is
determined by n mod PyZ%. Also choose a common positive denominator ¢g for Ps. On the box
under consideration, us = V;z is bounded, and w belongs to the support of x. Thus Psn = us — Psw
ranges over a bounded subset of gy 174 The size of this set, P¢, and qq are all quasipolynomial in
H, B.

Split the sum over n according to

Psn =N, n=a (mod PyZ%).
For each pair (N, a), remove the fixed residue phase and the rational linear phase
—U?CSkN .

What remains is a smooth amplitude in the two vector variables (us,w). To see explicitly that it
admits a periodic Fourier expansion, let 7(s) be a smooth cutoff equal to one on all values of V;z
in the box. Choose a smooth equality cutoff F with E(0) = 1, supported in the coordinate cube of
radius 1/(3qp). Then the function

n(s) > x(u—n)BE(s— Py(u—n) = N)e(5(u—n)"Cy(u—n) + 5" Calu—n))
n€a+PoZ4
has the required value when s = Psu. Indeed its equality-cutoff argument then equals Psn — N; the
lattice spacing makes the cutoff exactly the indicator of the specified equality. It is periodic in u
with period Py in each coordinate. By taking the support of n strictly inside a larger integer-period
box, it extends smoothly and periodically in s, with a period P; quasipolynomial in H, B.
The resulting Fourier modes have the form

e(ps/PL+(Tu/Ry), p,l e 7
Substitution of s = Psu, and restoration of the rational linear phase for N, gives
oc=on+PIp/P + /P, ohu = —(Pru)T CyN.

These frequencies have the height asserted in the lemma. The sum of the two ordinary quadratic
terms is 27 A.z, proving the exact identity (3).

Here are the quantitative convergence details. On each of the bounded supports above, all
coefficients in the smooth phases, cutoff scales, periods, and lattice-point counts are bounded by a
quasipolynomial quantity Dy. The product rule and the chain rule imply, at order m, derivative

bounds of the form
Dg’(m-‘rd-i-l)(m + I)C(m-i-l)_

This estimate also bounds derivatives after rescaling the periodic variables to unit periods. It
follows either by differentiating the quadratic exponential, whose m-th derivative is a polynomial



20 OPENAI

of degree at most m times that exponential, or directly by induction on m. The cutoffs satisfy the
same fixed-order Gevrey estimate.

For a nonzero integer Fourier index v = (p, ¢), select a coordinate with |v;| > ||v||/(2d)
integrate by parts m times in that coordinate. Thus

-~ C(m-+d m m —-m
|A(v)] < DS (m 4 1) 0D (20) ™2 (1 4 [[o]) 7,

after increasing the constant to include the zero index. A dyadic shell has at most (CT)?? indices.
Taking m > J(d + 1)? + 4d + 4 gives the displayed shell bound. Since d < log H, the prefactor for
this derivative order is quasipolynomial in H, B. Summing the shells proves absolute convergence
and the bound for the full coefficient sum.

There are at most BC(@+D? rational projection matrices of height at most B. For each such
matrix there are quasipolynomially many choices (N, a). All derivative estimates are uniform in
the bounded slow parameters and in amplitudes with the stated complexity bounds. Consequently
we may replace every coefficient by its uniform envelope before summing over this finite list. If
different indices give the same frequency, use the sum of their envelopes at that frequency. Choosing
the derivative order larger by C(d + 1)? absorbs, as well, the count (DoT)¢(@*1) of bounded-height
rational frequencies at an index scale T. This proves the pooling assertion in the form stated.

= 2
Finally, the sum of the shells above a cutoff T is at most C'D ;Tj Jd+1) ; choosing this to be at
most € gives the required quasipolynomial truncation. ]

1/2 and

4.4. Separating two atoms along a progression. Recall that y; =z + jt, 0 < j < 3.

Lemma 4.5 (Progression separation). Let @;, o be bounded atoms of complexity at most H in
two distinct slots i, k, and let a,b denote the remaining slots. Their product has an exact absolutely
convergent expansion in terms

¢ Va(Ya) o (yp) Q(2). (4)
All three factors are bounded atoms independent of the interval scale. For some D quasipolynomial
in H, the terms can be arranged in dyadic shells T > 1 with total coefficient mass at most DT 100,
In a shell T, each factor has dimension at most log D, and complezity at most (DT)C; unrestricted
real linear phases are permitted as in Definition /.1.

Proof. We first separate only ;. Temporarily suppress its linear phase, put a; = 1, a, = 0, and
choose ay, ap so that

3 3
Zajzo, Zja]:O
j=0 j=0

The four indices lie in a fixed set, so these coefficients are fixed rationals of bounded height.
Choose a nonnegative, compactly supported Gevrey function p on R? whose integer translates
sum to one. Insert its partitions of unity at 6y, Oyp, 0t. Write the corresponding lifts as

dq = 0yq — Mg, dy = Oy, — my, d =0t —m.
For the original summation index m;, put
dizﬂyi—mi, k‘j:dj*da*(j*a)d (]ZZ,b), kia:O.
Each k; is integral because y; = yq + (j — a)t. The support restrictions bound the possible k;, kj
quasipolynomially in H. Conversely, fixing these integers determines m; from mg, m, and the
condition for ky is enforced by a smooth equality cutoff in d, — d, — (b — a)d — k. Such a cutoff

can equal one at zero and vanish at every other integer vector, so this insertion is exact.
Put §=73%; j%a;. The two relations defining the a;’s imply the exact identity

> (Mg + (0y)TCdy) = S(M? 4+ (06)7Cd) + )~ a;(0y;)" Ck;.
J J
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Indeed the coefficients of the common lift d, and of z cancel, and the coefficient of ¢ in 3~ (j —a)a;y;
is S. Solving this identity for the i-phase leaves the a- and b-phases with coefficients —ay, —ap,
and the t-phase with coefficient S. The last displayed sum is linear in z,t, and hence is a sum of a
linear function of y, and a linear function of . Restore the suppressed Sy; in the same way.

The remaining coupled amplitude is a smooth function of (dg,dp,d) on a bounded box. It is a
product of the partition bumps, the equality cutoff, and x(d, + (i — a)d + k;). Its derivative bounds
are quasipolynomial versions of the fixed Gevrey bounds. Choose slightly larger product bumps
equal to one on its support, extend the amplitude periodically inside that larger box, and take its
Fourier series. Every Fourier term factors into a function of d,, a function of d, and a function
of d. After the independent lattice sums, these are precisely three atoms of the form (1), with
rational chart matrices —a,C, —apC, SC. A Fourier index of size T' contributes only derivatives of
size T™ at order m to their smooth amplitudes, so its complexity is bounded by (DT)C.

Apply the same construction to ¢, now setting the coefficient of the i-slot to zero, and combine
the two triples by direct sums of horizontal coordinates. The number of integral choices and the
dimensions are quasipolynomially bounded in the original complexity. The integration-by-parts
calculation in the proof of Lemma 4.4, with derivative order larger than the Fourier dimension
by at least 110, bounds shell coefficient sums by DT, The number of Fourier indices and
integral choices in each bounded shell is also quasipolynomial. Normalize the three factors to have
supremum norm one and put their bounded normalization factors into ¢. The bounds remain of
the stated form. Absolute convergence justifies all rearrangements and proves the identity for every
(z,1). O

Lemma 4.6 (Single-scale separation). Fiz a term in (4), without its coefficient, of complexity at
most H. Let ¢ be a fized nonnegative smooth function, equal to one on the range of t/r allowed by
a local kernel wy, and supported on a larger fixed interval. Put

A, =sup
£eER

| @uucwe-goydal, =1
R

Its bilinear form norm in the remaining two L*(I) slots, with normalized interval norms, is at most
CA,.

If A, > 6 > 0, then, for every 0 < e < 1/2, the kernel of this bilinear form, extended by zero
off its support, can be approrimated uniformly on I x I, to error €, by a finite separated sum
>oubvalYa)Pvp(Ys). The ¢ are bounded atoms, and their complexities, their number, and
S, lev| are quasipolynomial in H,5=1, e 1.

Before separating the smooth kernel, the retained terms have phases A\t® + ~t, where |\.|r? is
quasipolynomially bounded. The quantities M. are bounded-height rational combinations of A\ and
the entries of 0 ® 0; each v — B is a bounded-height rational combination of 8. The height bounds
are quasipolynomial in the same parameters.

Proof. Use (ya,yp) as coordinates; their Jacobian is [b — a| and t = (yp — ya)/(b — a). After
normalization by r, the smooth kernel has a Fourier expansion on a fixed two-dimensional box
whose coefficient sum is uniformly bounded. Each Fourier term merely modulates the two inputs.
Insert ((t/r), which is one on the relevant support. The remaining operator is convolution
with Q(¢)((t/r), after the fixed change of scale b — a. Its Fourier multiplier is bounded by CrA,.
Plancherel, the factor r =2 in the definition of H;, and 1 fllz2ry = 7Y/2|| f||2.1 prove the first assertion.
The factors 14, ¥ are bounded multipliers and do not increase the two L? norms.

For the second assertion apply Lemma 4.3 to Q(r-), with V = rf and A = r2)\. Lemma 4.4,
truncated to a sufficiently small uniform error, then gives terms

eMt2+qt),  y=B+0"0, |\ <D.
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The formula for A, in (2) gives exactly the asserted rational dependence of A.. Split the linear
phase by
e(7t) = e(—vya/ (b — a))e(yyp/ (b — a)).

The remaining smooth two-variable kernel, wy(x, t)e(\.t?), has derivatives in normalized coordinates
bounded by DC(m“)(m + I)C(mH) at order m. Its Fourier expansion, with fixed product cutoffs,
has quasipolynomial coefficient sum and a quasipolynomial truncation giving the prescribed error.
The resulting factors are a bounded one-variable smooth bump at scale r, a linear phase, and ..

For completeness, a smooth bump on I, restricted to I, is itself represented by a chart with
zero matrix and one additional slow horizontal coordinate. Map I to an interval strictly inside
one lattice cell, put the bump in the corresponding amplitude, and support that amplitude away
from every other lattice translate. On I only the chosen translate contributes. Lemma 4.2 handles
the affine offset and the product with .. Outside I a bounded periodic extension is harmless.
This realizes all separated factors as bounded atoms. Choose the successive truncation errors
divided by the already bounded coefficient sums. Only a fixed number of quasipolynomial budgets
is composed, giving all the stated estimates. O

4.5. A bounded continuous inverse theorem. We use the following external input, only at
degree two.

Theorem 4.7 (Leng—Sah-Sawhney). For a 1-bounded function f : [L] — C with || f|ys;z) > 6,
there are a degree-two filtered nilmanifold G /T, a polynomial sequence g : Z — G adapted to its
filtration, and a function F : G/T' — C such that

1 & o
7 2 f)Flg(D)| = <.
n=1

The dimension is at most C(1 +1og(1/6))°, and the complexity of G/T, the Lipschitz norm of F,
and €1 are at most exp(C(1 +1og(1/6))¢). The nilmanifold has a rational Malcev basis adapted to
the filtration, with integer second-kind coordinates for I'. The Lipschitz norm includes the supremum
norm.

This is the s = 2 instance of [8, Theorem 1.2]; the coordinate and complexity conventions are [8,
Definitions 2.3-2.4 and 3.3-3.5]. In particular no mean-zero hypothesis is imposed.

For the continuous version, first identify an interval with [0,1). Fix the circle T = R/(16Z),
with its probability Haar measure, and extend functions on [0, 1) by zero to this circle. Define

ol = [, I CHlglo+w-h)du(a) du(in) duths) diha),
T16w€{0,1}3

where C denotes complex conjugation. On an arbitrary interval I, U (I) denotes this norm after the
affine normalization to [0, 1). All constants caused by this fixed circle length are absolute.

Lemma 4.8 (Elementary cube bounds). The quantity || - ||/ is a seminorm. The mized cube form
with possibly different functions g, at its eight vertices satisfies

/11‘4 [1¢¥gu(z +w- ) du(x) du(h)| < TT llgwllz2ers0)-

16 w

Consequently cube forms are continuous in L?, and || gl < Cllgll2,jo,1) for supported functions.

Proof. The usual cube Cauchy—Schwarz inequality is valid on this circle. One direct derivation
writes a vertex as 7' + 252 + 2%5°, using three independent pairs of Haar variables. At the first
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Cauchy—Schwarz step the factors with the first coordinate equal to zero and one are put on opposite
sides; repeating for the second and third coordinates gives

|Acube(gw)| < H ngHU'

The same iterations for a single function express its eighth power as an integral of squared absolute
values, proving nonnegativity. Expanding the cube of f + g, applying the displayed inequality to
each mixed term, and summing the binomial coefficients gives the triangle inequality.

For the stated L? estimate, split the vertices into

{000,100,010,001} and {111,011,101,110}.

Each four-tuple of corresponding linear forms is an integer linear automorphism of the four Haar
variables, with determinant of absolute value one. Apply Cauchy—Schwarz to the product of these
two four-factor groups, then change variables in each squared integral. Each squared integral
factors into the four squared L? norms. This proves the estimate. Expanding the difference of two
mixed cube forms proves their continuity, first for bounded functions and then for all L? functions
by truncation. The fixed normalization between circle measure and interval measure proves the
final assertion. O

Lemma 4.9 (Continuous bounded inverse). For 0 < § < 1/2, let g be supported on an interval I,
with ||gllc <1 and ||gllery = 0. There is a bounded atom ¢ of complexity at most

Hs = exp(C’(l + log(1/5))c>
such that
F et = ;.

Proof. Normalize I = [0,1). For L > 1, define the cell averages

(G+1)/L
@)=L gy 0<i<L
ilL
and extend them by zero to Z/(16LZ). Their discrete raw cube averages converge to the continuous
raw cube average above. Here is a justification that needs no regularity of g. For a continuous
bounded function the assertion is Riemann-sum convergence, because its cell averages differ from
endpoint values by its modulus of continuity. For two functions bounded by one, telescoping the
eight-factor product bounds the difference of their continuous cube averages by 8||g — bl 1 (T,4)-
The identical discrete bound holds for their cell averages, since

=) ‘ ‘
7 > (i) = br()] < llg = bllzr(o,1)-
=0

Approximation in L' by continuous functions bounded by one proves the assertion.

There is no wraparound contribution hidden in this comparison. For a nonzero supported cube
choose z € [0,1), and lift h; as the difference between = + h; € [0,1) and z. Then |h;| <1, and
every real vertex belongs to [—3,4]. Within that range, reduction modulo 16 lies in [0, 1) exactly
when the real vertex does. Thus the circle and interval zero-extension cube averages differ only
by their fixed normalizing factors. The denominator defining U3[L], namely the cube norm of
the interval indicator, likewise converges to a fixed positive constant. For all sufficiently large L,
therefore,

lgrllesin) = €d,
after shifting the integer labels by one if needed. No bound on this choice of L is required.
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Apply Theorem 4.7. Write its dimension as dy, its complexity as My, its Lipschitz bound as Ky,
and its correlation as gg. All these quantities have the bounds asserted there. We next convert its
nilsequence into chart atoms, tracking only quantities independent of the real orbit coefficients.

In second-kind Malcev coordinates adapted to the central filtration subgroup Gs, write a group
element as (z,s), with z € RP, s € R®~P. Since [G,G] C Go and [G, Gs] = 1, commuting the
one-parameter coordinate factors into their prescribed order gives the group law

(2,8)(2,8") = (2 + 2,5+ + B(z,7)).

The coefficients of the bilinear map B are rational and have height bounded quasipolynomially in
My and e®. Indeed, in step two every interchange contributes just its central commutator with
coefficient zzzg, all further commutators vanish. The rational structure constants in the Malcev
basis are part of the nilmanifold complexity. Integer coordinate tuples represent exactly the lattice
T.

Write the polynomial sequence in these coordinates as (z(n), s(n)). Its second group differences
have no horizontal part, so z(n) = 2y + n#. For the unit right difference Dg(n) = g(n + 1)g(n)~!,

the group law gives
Dg(n) = (0, As(n) — B(6,2(n))), Dg(n) = (0,A%(n) — B(6,0)), D’g(n) = (0,A%(n)).

The degree-two filtration makes D3g = 1. Thus s(n) is an ordinary vector polynomial of degree at
most two. No bound is imposed on the coefficients of z(n), s(n).

Choose p as the product of fixed one-dimensional nonnegative Gevrey partitions supported in
(=1,1), so that >, cz» p(z — m) = 1. Right multiplication by the lattice element (—m,0) gives

= > plz(n) = m)F(z(n) —m,s(n) — B(z(n),m)),  F(w,u)=F((w,u)l).

mezZP

The function F is periodic in every central coordinate. On a bounded horizontal box its coordinate
Lipschitz constant is quasipolynomially bounded in Ky, My, e%. To check this directly, the
coordinate difference of two nearby group elements is

(w, u)(w, v )™ = (w—w', u—u - Blw—w,w));
on a bounded box its coordinates are bounded by a controlled multiple of the coordinate displacement.
The Malcev metric is bounded by the length of this coordinate displacement path. This proves the
claimed coordinate Lipschitz estimate.

Multiply by a fixed horizontal cutoff equal to one on supp p and supported strictly inside a larger
period box. Periodize horizontally, and convolve in all coordinates with product Fejér kernels of
order Ny. For a Lipschitz function on a circle the error is bounded by its Lipschitz constant times
C'log(2Nyp) /Ny, since this is an upper bound for the kernel’s first moment. Telescoping over the dy
coordinates gives the same estimate multiplied by dy. Choose Ny so that this error is at most gg/4.
It may be chosen quasipolynomially in Kg, M, edo,eg ! The resulting trigonometric polynomial
has the form

> agre(Tw/Py + k), [€]lo0, [k lloo < No,

0k
where P, is a fixed integer horizontal period. Each coefficient has absolute value at most a controlled
multiple of Ky, so its absolute coefficient sum is at most C Ky(2Ny + 1)d0. Because the partition p
is nonnegative and sums to one, the approximation error remains at most £y/4 after summing over
m.

For a fixed central frequency k, define Cy, by 27 Crw = k¥ B(z,w). The associated summand of
this approximation is

e(k”s(n) — 2(n)" Crz(n)) Y p(z m)e((" (2(n) — m)/Pa)e(z(n)" Ci(2(n) — m)).

mEZP



THE TRILINEAR HILBERT TRANSFORM ON THREE L3 INPUTS 25

Its outside phase is an ordinary quadratic in n. The matrix Cj, is rational with controlled height,
while the horizontal orbit is affine. Lemma 4.2 removes its constant offset, without putting an
unbounded parameter in the amplitude. Thus each summand is an atom (1). The positivity of p
shows that it has supremum at most one before the harmless normalization of the coefficients. Its
complexity and the total absolute coefficient sum are quasipolynomial in 6 1. It follows that one
such discrete atom a(n) satisfies

1 L—1
7 2 9r(ia(i)| = K
=0

Here and below a shift of the polynomial argument incorporates the choice of integer labels.

We finish with an exact floor interpolation, which is necessary because the chosen atom may
oscillate on the sampling scale. Write its parameters as (X, 3,6, C, x). Let P clear the denominators
of C, and write 6 = 0y + Pg, with ¢ € Z% and 0 < (6); < P. At integer arguments n, reindexing
the chart sum by Pgn replaces the ordinary quadratic coefficient by A + (Pq)TCGO, the other
extra term is integral. Reduce this new coeflicient and 5 modulo one. The same sampled atom
consequently has a representation with

0<AB<1, 0<6;<P

Only this equality at integer arguments is needed.
Put o = 2\ + 67 C6, and define the enlarged horizontal vector and matrix

0 /C 0 0
e=(1], Cc=(o0o 0o of.
o 0 -1 0

Choose 0 < n < 1, Gevrey of the fixed order at cutoff scale ¢, supported in (0,1), and equal to
one outside endpoint strips of total length at most 2¢. Choose a one-dimensional Gevrey partition
> ez po(r —£) = 1. For lift variables (w, h,r), define

S(w, h,r) = x(w — OR)y(h) po(r)e ( hoTCw + (A + 6T CO)L? ﬁh)

! < exp(C(1 +1og(1/6)) .

The atom
A(v) = e(M? + Bv) Z X(0v —n,v—m,av — E)e((@v)TCN'(@U — (n, m,f)))

n,m.l

satisfies the exact identity
A(v) =n({v})a(lv])  (veR),

with value zero at integer v. Indeed the support of 1 forces m = |v]; the f-sum is one. With
h =v—m and w = Qv — n, the phase in the remaining summand is

M2 + Bu + (0v)TCw — (2 + 01 CO)wh — hOT Cw + (X + 61CO)h? — jh,

which equals Am? + Bm + (0m)TC(6m — n). This proves the identity.

All parameters occurring in the new amplitude are now bounded: the reductions above bound
A, 8,0 and hence «, while its support bounds h,r,w — 6h. The cutoff n has Gevrey derivative
bounds with scale e '. Thus the complexity of A is quasipolynomial in the old complexity and e~ !;
its two extra horizontal coordinates and its new matrix entry —1 introduce no uncontrolled height.
Moreover |A| < 1, because its values are a cutoff times sampled values of the bounded atom.

Take v = Ly. This changes only unrestricted real oscillation parameters. Exact cell averaging
gives

[ stwallTaniay = 7 sz
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Replacing the sampled atom by A(Ly) changes this integral by at most 2¢, since the total measure
of the removed cell endpoint strips is at most 2e. Choose € < r/8. The resulting correlation is
at least 3x/4, and its complexity is quasipolynomial in §~!, independently of L. This proves the
normalized-interval assertion. Lemma 4.2 transfers it to the original interval. g

4.6. A bounded-input decomposition. The argument below uses the inverse-to-three-part
decomposition method of Gowers—Wolf [2, Proposition 3.3 and Theorem 3.4], adapted here to
the local interval and the L?-closure step. The quantitative inverse input remains the Leng-Sah—
Sawhney theorem [8] used in Lemma 4.9.

Lemma 4.10 (Structured, uniform, and L' decomposition). For 0 < 7 < 1/2 and a function f on
I with ||f|leo < 1, there is a finite decomposition

f:Zc,,gal,+u+v on I
v

such that the y, are bounded atoms of complexity at most D,

Yol <Dey ol <70 vl <
14

and u,v € L*(I). Here D, < exp(C(1 +log(1/7))°).

Proof. All functions and inner products in this proof use normalized measure on I, and all functions
are extended by zero for their U(I) norms. Put o = 7/2. Let A be the bounded atoms of
the complexity supplied by Lemma 4.9 at threshold o2, restricted to I, and let x > 0 be the
corresponding correlation bound. Choose M > max(1,20/k), quasipolynomial in o~1. Consider
the convex balanced set

B = M absconv(A) + {u € LQ(I) Hullyny <ot +{ve LQ(I) ol <o}

Here the absolute convex hull consists of finite combinations. This set contains an L? ball about
Zero.

Suppose f were outside the L? closure of B. The real Hahn-Banach separation theorem, and the
complex Riesz representation of a real functional as a real part, give h € L?(I), normalized so that

Re(f,h) > 1, sup Re(z,h) < 1.
zeB

Balancedness of each summand then implies

oo <ot Kuy i) < o7 Hlullyery  (ue L2(D)), Slelawla(ﬂ)’ <ML
P

The first inequality follows by testing bounded simple functions in the L' ball; no assumption that
the L' dual is represented by an arbitrary measure is needed. Since | f|j2.; < 1, the first strict
pairing inequality gives ||h|j2,; > 1. Testing the second bound with u = h yields

1hlleacry = ollhl3, > o

Thus oh is bounded by one and has U(I) norm greater than 0. Lemma 4.9 supplies ¢ € A with
|(h, )| > Kk/o > M~ a contradiction.

Therefore f belongs to the closure of B. Choose an element of B within 7/2 in L?(I). Its finite
structured combination has coefficient sum at most M. Put the approximation error into its L'
error term, using || - |17 < || - |l2,;. The L' error is then at most 7, and the uniformity error is at
most 7/2. All components lie in L?(I), as required. O
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4.7. Detection from a local progression form. We first state explicitly the form estimate used
with the uniform part of the preceding decomposition.

Lemma 4.11 (A generalized von Neumann bound with one L? input). For four distinct slots
occupied by R, g,b,c, one has

[Hi(R, g,b, )] < Cl[R2,1ll9llumllblloo,rllclloc,r-
One also has

[Hi(R,g,b,¢)| < C||Rl[1,rllgll1,rllblloo,1
for g € L'(I), with the first estimate interpreted for R, g € L*(I).

clloo,1

Proof. Normalize I = [0,1). Extend the kernel smoothly to a sufficiently large fixed periodic
(z,t) box, supported where its real arguments lie in /. The interior support margin permits this
extension without changing the kernel on its support. Its Fourier coefficient sum is bounded by a
constant determined by the fixed kernel bounds. Thus it suffices to prove the first estimate for
each character-weighted progression average on the fixed circle.

Let R occupy slot j, g slot 4, and the two bounded inputs slots k, £. Disintegrate Haar measure
along y; = x+;jt and apply Cauchy—Schwarz in that variable. The first cost is || R||3, and translation
along the free direction (—7,1) introduces an independent Haar difference parameter hy in every
remaining factor. Next disintegrate along yi, keeping hy on the base. The repeated b factors are
unchanged under translations in (—k, 1); Cauchy-Schwarz therefore removes them at cost ||b]|%, and
introduces hy. The corresponding step at slot £ removes the four repeated ¢ factors at cost ||c||S,
and introduces hs. After these three steps the eighth power of the original average is bounded by

RIS eI, [ TT oo + w1l — s+ cnli — s + i — D).
we{0,1}3
Every coeflicient i — j,7 — k,7— £ is a nonzero integer. Multiplication by it preserves Haar probability
measure, and the three parameters remain independent. The last integral is exactly | g||%,-

A Fourier character of (x,t) may be distributed among slots 0, 1, since z = yg, t = y1 — yo-
Multiplication by a circle character preserves the L? and supremum norms and the U2 norm, so
the same estimate applies to every Fourier term. The argument starts with bounded inputs; the
mixed-cube estimate in Lemma 4.8 and L? approximation extend it to the stated class. Summing
the kernel’s absolutely convergent Fourier series proves the first bound.

For the second bound, use the two distinct coordinates occupied by R and g. Their Jacobian
is a fixed nonzero integer. Bound the other two inputs and the kernel in supremum norm. The
double integral then factors into the two L' norms, giving the assertion after normalization. [

Lemma 4.12 (Local detection). Fiz ¢ > 2 and C1 > 1. Suppose that R, h,u,v occupy the four
slots in any order and satisfy

[Rll2r <Cr,  bllgr <1, lullag, loller <1, [Hi(R, hyu, )| >0,
where 0 < 6 < 1/2. Then R has a normalized moment against a bounded atom ¢ of magnitude at
least D~Y, where the complexity of ¢ is at most D and

D < exp(Cq(l +log C1 + log(l/é))o) .

The absolute exponent C is independent of q. The atom can be conjugated if the desired moment
convention is bilinear rather than sesquilinear.

Proof. We keep track of the finite sequence of tolerances in the argument. Write ¢’ = ¢/(q¢—1) < 2,
and truncate each opposing input at absolute value B > 1, by putting its tail equal to zero. For
the A tail,

1h Ly ll2n < B-0272,
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For the u,v tails, their normalized L? bounds give

4l fjusmy Nl [0 myllgr < B~/

Use the local absolute form estimate with exponents (2,2, 2,2) for the first tail and (2, q, ¢, 2) for
either of the other tails. In each case the reciprocal exponent sum is at most two. It follows, by
replacing the inputs successively, that the total clipping error is at most CC1 B —(@=2)/4_ Choose

B = max(2, (100CC /5)"/4-2).

The clipped form has magnitude at least 30/4. All clipped inputs have supremum norm at most B,
and retain their original L4 or L? bounds.
Apply Lemma 4.10 to the clipped h/B with

)
~100CC, B3
On multiplying back by B, write its structured part as s; =, a,¢,, with

Z’a” SAl, A1:BD7—1.

1

Lemma 4.11 bounds the two error contributions by CC;B37| each: the other two opposing inputs
are bounded by B, and ||R||1,; < C;. The resulting form with s; in this slot still has magnitude
greater than 0/2.

Next apply Lemma 4.10 to the clipped u/B with

0
~ 100CC1 A1 B’
Its structured part so =3, b,tp, has coefficient sum

> |bul < A2, Ay =BD,,.
1

T2

Sum the error estimates separately over the atoms of s;. The two new error contributions are each
at most CC1A; B%ry. Therefore, denoting the remaining clipped input by vz,

|Hr (R, s1,82,vB)| > d/4.
By the absolute coefficient bounds, some bounded atom pair ;, ¢ satisfies

8
4414y

The complexities of this pair and ¢ L are quasipolynomial in C1,8~ !, with a g-dependent constant
but an absolute log exponent. Notice also that ||vgll2,; < 1.

Apply Lemma 4.5 to this pair. Let Dy bound its absolute coefficient sum and its shell constants.
For each term without its coefficient the absolute local form is at most C'C1, since its three atom
factors are bounded and the two free inputs have the indicated L? sizes. Discard shells above T,
with Ty chosen so that CC1 DT} 100 5, /4. The retained terms have quasipolynomial complexity.
At least one such term has form magnitude at least d; = d9/(2Dp). The first part of Lemma 4.6
forces its Fourier supremum A, to be at least 6, /(CCh).

Use the second part of that lemma with a uniform kernel error at most 6;/(10CC;). Pair
independence bounds the resulting form error by d;/10. The surviving form is a finite sum

Seo( f p@satay) (f vsonot)iy)

with a quasipolynomial bound D; for ), |c,| and for all atom complexities. Fixed coordinate
Jacobians have been included in the coefficients. Every second moment has magnitude at most one,

|Hr(R, i, ¢k, vB)| > do, 5o
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by the L?(I) bound on vp and the boundedness of its atom. Consequently one of the first moments
has magnitude at least §;/(2D;). Conjugating its atom if needed gives the stated normalized
moment.

There are exactly two bounded-input decompositions, followed by the progression separation
and the single-scale separation. Thus all budgets above involve a fixed number of quasipolynomial
compositions. The only ¢-dependent exponent used before these compositions is the power defining
B, whose logarithm is a ¢g-dependent constant times 1 + log C1 4 log(1/d). This proves the final
quantitative assertion. ]

5. TWO ACCURACIES, DELAYED PROJECTIONS, AND THE BASE REDUCTION

The aim of this section is the active-cell minimum in Equation (11). We first show that two fixed
structured arguments give an absolutely summable scale approximation, and use its finite multipliers
as predictor columns. Their moments justify evaluating the other projections on a finer partition.
Staggered approximation accuracies then make every full pair small; the delayed projections split
into current projections and rolling differences with square-energy bounds. Estimating the term
with two rolling differences and removing inactive scales leaves the stated minimum.

Throughout this section, the four argument positions are distinct elements of {0, 1,2,3}. We
work on finite dyadic trees; an inherited projection family is extended past the last decision by
restriction and local refitting of its existing columns. This convention is useful when a projection
evaluated on a descendant partition occurs in a form associated with an ancestor interval. No new
column is required for such an extension. All functions carrying private coordinates are interpreted
in the augmented Hilbert space from Section 3; the form Hj uses only their physical coordinates.

Here and below, a polynomial has an absolute degree. Its coefficients may depend on the fixed
q > 2 and on the fixed kernel class. In particular, a bound exp(ko(l)) permits these dependencies
in its constant and in the lower threshold for k, but its exponent is chosen independently of ¢.

5.1. Absolute scale sums with two fixed structured arguments. We first formulate precisely
the class of inputs allowed in the two remaining positions. Fix a dyadic interval J and F' € L?(J; H).
An admissible sequence on a collection of descendants of J is one of the following:

(1) the fixed input F;

(2) PrF, where Pr belongs to a nested, cell-local column projection family with path count,
column size, and inverse private weight bounded by Dy;

(3) a sequence Zr, supported on I, for which

Yo Zi3, < L2 F3

ICJ
A sum of a fixed number of such sequences is also admissible. The number of summands is absorbed
into absolute constants. Here the index I may range over an arbitrary subcollection; projections
on the missing cells are completed by inheritance. The estimates below remain valid when the
projection lists are enlarged: the additional dependence is through log(2Dy,), rather than a power
of Dh.

Fix two atoms of Lemma 4.5, in positions ¢ and j, on their common birth subtree J. Let a,b be

the other positions. One term of the separation identity, with its scalar coefficient removed, has
the form

wa(ya)wb(yb)Q(wv
where the three atoms are fixed on J, have supremum norm at most one, and have complexity at
most H. In accordance with the chart calculus, unrestricted fixed linear modulations do not count
toward H. Put

A, = sup
£eR

| Qeoctue=gu) du|,
R
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where ( is the fixed nonnegative cutoff used in the separation lemma. Enlarging fixed constants in
the following bands has no effect on the assertion.

Lemma 5.1 (A scale sum for one separated term). Suppose the inputs in positions a,b are
admissible sequences associated with Fy, Fy,, with parameters Dy, L. For m > 0, let Z,, consist of
intervals on which e=™ 1 < AII\ < e ™. Then

Z \I| |Hi (Yaza,1, Y2615 Q)|

1€Z,, (5)
< e " poly(1+m,log(2H),log(2Dy), 1+ L)||1,F,]2]|15Fp]|2-

The notation on the left denotes the two-input integral whose kernel is wr(z,t)Q(t), with the
displayed multipliers in their respective positions. All intervals are contained in J. If Ajy =0, the
corresponding two-input integral vanishes.

Proof. Set K = 1+ m + log(2H). Throughout this proof, D1, Do, ... denote quantities with
logarithms bounded by a polynomial in . The single-scale part of Lemma 4.6 gives the bilinear
bound C A, before any expansion. When A, > 0, Lemmas 4.3 and 4.4 give an expansion into terms

e(Aut? + 1), |A\e|r? < Dy

The possible unscaled A, and ~ are fixed rational-height evaluations of the original parameters. In
particular, they do not change their underlying parameter vector when r changes.

We first justify a finite truncation in a norm appropriate for a scale sum. Use the pooled tail
conclusion of Lemma 4.4 to make the sum of the worst-case absolute tail coefficients, over all the
effective quadratic and linear choices, smaller than e=2™(1 + D;)~2, with any additional fixed
polynomial reserve needed below. For each fixed tail pair (i, ), write e(Act?) = 1 + (e(Aut?) — 1).
The linear part is estimated by the mean-zero square functions proved below, with a fixed modulation
7. The second part has smooth-kernel norm at most C|\.|r? poly(D;); increasing the tail reserve
handles this polynomial. At a fixed A,

> AP <CDy.

7| As|r2<Dy

At each depth, contractions and Cauchy-Schwarz give the requisite product of ordinary L? norms;
for an energy sequence the same argument costs at most 1 4+ L. Thus the tail is acceptable in the
absolute scale sum, not merely at an individual interval.

There is now a finite main catalog, with absolute coefficient norm and rational heights bounded
by Ds. Choose a sufficiently small € > 0 after that catalog, with log(1/€) polynomial in &. Mark
as exceptional every scale where a possible nonzero |\.|r?, or a possible nonzero r|y — +/|, belongs
to a prescribed intermediate annulus between € and € !. Enlarge the annulus by fixed powers of
the catalog bounds when necessary. The height-bin observation from Section 3 bounds the number
of exceptional scales by a polynomial in C. At these scales use the original single-scale bound
CA, < Ce™™, before summing coefficients. This gives the desired estimate for the exceptional
scales.

At each remaining scale the effective quadratic is negligible, and the linear centers partition
into clumps of diameter at most ¢/r, separated by more than ¢~!/r. One way to arrange the
stated diameter is to use a smaller tiny threshold than € by the main catalog count, and then take
connected components of the tiny-distance relation. The enlarged intermediate annulus excludes
all intermediate distances. Replace every effective quadratic by zero and every center in a clump
by one representative. The height-bin observation gives

Zmax{r2|)\*| . r2| .| is tiny at 7} + Zmax{rh — 4|+ rly —+/] is tiny at 7} < epoly(K),
T T
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after readjusting e by catalog factors. Multiplication by the absolute coefficient norm therefore
makes the total replacement error smaller than the right side of (5).

Every combined clump coefficient is O(e™™). Indeed, test the original expansion of Q(r -) against
C(u)e(—rvycu), where ¢ is the chosen representative. The coefficient of its own clump is multiplied
by the nonzero constant [ (. All other clumps give rapidly decreasing Fourier tails, and the
quadratic, truncation, and replacement errors have already been made smaller than e~ by the
choice of € and the tail reserve. The defining Fourier supremum is at most e~"™.

For completeness, we prove the square-function estimate used for these linear clumps. Make the
fixed change of coordinates (z,t) — (Yq,¥s). In these coordinates, wy has zero integral in either
variable while the other is fixed. Its double primitive has compact support in an interior rectangle
of I x I. Expand that primitive in a smooth Fourier series on a fixed larger rectangle, multiply by
interior cutoffs equal to one on its support, and differentiate once in each variable. This expresses
the kernel as a sum of tensor products of smooth, interior, mean-zero bumps. Their coefficients
decrease faster than every fixed polynomial in the tensor indices, while their fixed-order derivative
bounds grow at most polynomially. It is consequently enough to consider rows

Wi P = 172 [ cwpar@F@)dy, v =2v/(b=a),

where wry is such a bump. The fixed bounded multiplier v, or ¢ can be incorporated into each
TOW.

These rows are Bessel with squared bound polynomial in C, jointly over the retained scales,
intervals, and clump representatives. Here are explicit frequency estimates. Decompose the input
for a row into the demodulated shells |¢ + v| < 2¢/|I|. At fixed scale and center, mean zero and
the L? Poincaré inequality give row-operator norm O(2¢) when £ < 0. When £ > 0, two frequency
antiderivatives and integration by parts give O(272¢). These estimates are summed over the disjoint
intervals at that scale. For a fixed Fourier variable £ and shell index ¢, the height-bin observation,
applied to the original horizontal parameters, the fixed modulation, and &, bounds the number of
possible scales by poly(KC). At one scale, separation of the centers bounds their shell multiplicity
by O(1 4 2%). Thus the total frequency multiplicity is poly(K)(1 + 2¢). Taking its square root and
summing the preceding row norms over £ proves the Bessel estimate. Exact center frequencies form
a null set and cause no additional term. A fixed bounded multiplier preserves the estimate.

For a projection sequence, apply Lemma 3.4 to these rows. Its cost is polynomial in log(2Dy,).
For an energy sequence, use instead the per-interval Bessel estimate over separated centers and
then sum its given energy bound; no composition lemma is needed. Cauchy—Schwarz over the
two sets of rows, together with the O(e™"™) bound for each combined coefficient, proves (5). If
A, = 0, the cutoff Fourier transform is zero, so () vanishes on the part of the ¢-axis relevant to the
kernel. ]

Corollary 5.2 (A finite predictor list). Fiz the two low atoms on J, with complexity at most Hygy .
For every B > 1, their product in the form can be replaced, with absolute length-weighted scale-sum
error at most

e~ poly(1og(2Dn), 1+ L) || 15 Full2]| 15 Fp 2,

by a finite list of terms

wa(ya)wb(yb)wl(% t)e()\*tQ)a |)\*HI|2 < Dpred- (6)

The scalar coefficients may depend on the scale. The list of triples (g, ¥y, Ax) is fized on J. Its
size, the absolute coefficient bounds, and all atom complexities satisfy

log Dprea < poly (1 + B,log(2Hjey))-

The multipliers g, Y, may be normalized to have supremum norm at most one by incorporating
their sizes into the coefficients.
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Proof. Expand the low pair by Lemma 4.5. Its dyadic shell coefficients have the stated rapidly
decreasing absolute sums. Apply Lemma 5.1 to each shell and sum its Fourier-supremum bands.
First discard sufficiently high separation shells; then, for each retained term, discard sufficiently
small A, bands. The shell and band thresholds have logarithms polynomial in 1 + B + log(2H)ow)-
The remaining scales admit the finite chart expansion from Lemma 4.4. Truncate its pooled tails in
the absolute scale-sum norm exactly as in the proof of Lemma 5.1. Distribute the fixed modulation
e(yt) between positions a,b. The surviving rational-height choices of quadratic parts and linear
shifts form a fixed finite list. All of its bounds have the asserted logarithmic size. The discarded
errors have the required sum by (5). O

5.2. Predictor moments on a finer partition. A predictor for the multiplier v, is the augmented
column

D, = (Yq, Veep), 0<e<l.
The conjugation is chosen so that the physical residual moment is bilinear against .

Lemma 5.3 (Delayed predictor replacement). Consider one fized term of (6), born on J. Suppose
the nested predictor family in position a contains ®,, on every use interval and on all its descendants.
Other columns are allowed, subject to the projection budget Dy,. Let the other position b contain
an admissible sequence. For a use interval I of depth s, replace F, by the projection of F, on the
partition at depth s + Kg, where Ko > 0 is an integer. The absolute length-weighted error, summed
over any collection of uses, is at most

C(275° + (1 + Ko)v/€) poly (Dpred, 10g(2Dy), 1 + L) [ 11 Fall2[| 11 Fy 2. (7)
The assertion also permits sequential replacement in positions a,b.

Proof. The predictor identity expresses the multiplier-weighted mean of the physical residual as €
times the predictor’s column coefficient. Smooth-bump approximation below the delayed partition
supplies the 2750 term, while subtracting the coarse mean and summing private-coordinate
increments gives the (1 4+ Kp)4/€ term.

Let Ejp denote conditional expectation on the depth-h partition of J, and write Py for the direct
sum of its local projections. On descendants where the predictor is present, put

Dy = (fa — (PnFa)phys)Va; pn = EpDp.
If ay, j, is the predictor coefficient on a depth-h cell, orthogonality to ®, gives

KUh = €Qp p-

Consequently pp11 — pp is /e times the change of the p-th private coordinate of PF,. This
identity continues to hold after arbitrary further column insertions.

For a smooth normalized bump w; on an interval of depth s, set H = s + K. The residual
moment has the exact telescoping representation

/ Dywr = / HHWT
I I

+ Y [ (D= Dra)ewr — By

h>H

+> /(,uh+1 — pn)(Engrwr — Epwr).
n>u’l

To verify it, telescope [; Dp(wr — Epwy) and use Epq1Dpy1 = ptp41; the term involving p, and
E}ywr — Epwr vanishes by conditional expectation. The final remainder tends to zero because Dy,
has uniformly bounded L?(I) norm and the smooth bump’s conditional-expectation error tends to
zero. Thus no convergence of P, F, to F, is being assumed.
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The smoothness of the bump gives a factor O(2°~") in each of the two infinite sums. Its
other factor is a localized orthogonal projection increment, with an additional /e for the private-
coordinate term. At a fixed depth offset A — s, sum squared row norms over intervals of depth s,
then sum over s using orthogonality of the increments Pj, 1 — Pp,. Minkowski’s inequality over the
offsets gives an aggregate row norm

C27 5015 F, .

This estimate uses only the bounded multiplier 1,, and is unaffected by the size of the enlarged
column catalog.

If w; has mean zero, the first term can be written with ug — pus. Decomposing it into the K
successive private increments gives aggregate row norm at most

CKoVe|1F,|2-

Apply the mean-zero tensor decomposition from the preceding proof to wy, including the fixed
distributed modulation in the fixed multipliers. Pair the resulting error rows in position a with the
Bessel rows in position b. Compression handles a current projection in that position; an energy
sequence is handled by its per-interval Bessel estimate. This proves (7) for the part of the kernel
with e(\t?) replaced by one.

For the difference kernel wy(e(At?) — 1), an ordinary smooth tensor expansion suffices. Its
derivative costs contain the factor |A.|r? poly(Dpred). The same telescoping argument estimates its
expectation-free part. For the initial pz term, which need not be tested against a mean-zero bump,
use the per-depth bound C/€||1;F,||2 and sum |\.|r? geometrically over the scales satisfying
|A&|r? < Dprea. This accounts for the additional /€ term in (7).

For sequential replacement, write a previously delayed projection as its current projection
plus a rolling projection difference. The latter has a square-energy bound with L < C(1 + K)),
by telescoping its orthogonal increments. It is therefore an admissible opponent in the second
application of the argument. ]

5.3. Adaptive approximants at staggered accuracies. For a physical residual r in position j,
let 9, 7(r) be the supremum of |H;| when that position is occupied by r and the other positions
contain one normalized L?(I) input and two normalized L?(I) inputs. The supremum also ranges
over which opposing position receives the L9 input.

Lemma 5.4 (Inherited adaptive approximation). Suppose || f;|lq,r < 1 throughout a finite normalized
subtree. For every sufficiently large k, one can construct, on segments whose roots have bounded
total length, local projections g = PrF; such that

01 (fi — (9n)phys) < e, larllar < 1.

Within each segment the columns are inherited and the projections are nested in depth. Column
path counts, atom complexities, and the physical supremum bounds of gr are at most exp(ko(l)).
Fresh columns may all have private weight one. The polynomial degrees are independent of q.

Proof. Start with no columns at a segment root J and proceed in depth order. At a cell whose
residual fails the desired inequality, Lemma 4.12 supplies a bounded atom ¢ with physical residual
correlation at least p, where log(1/p) < k9 and the atom complexity obeys the same logarithmic
bound. Adjoin (¢, e,) with a fresh private coordinate and refit. The old residual has zero component
in this fresh direction. The squared projection energy therefore increases by at least cp?|I|. Repeated
fits at one cell and refining fits at successive depths form one nested sequence of subspaces in L?(.J),
so their total energy gain is at most ||1,F}|3 < |J].

Stop at the first cells where the cumulative number of insertions along a path would exceed
Cp~2. Integrating the insertion count over the disjoint first-excess cells bounds their total length
by C~! times a fixed multiple of |J|. Choose C so this is at most |J|/4, and restart the same
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procedure on those roots. Iteration gives a geometric bound for the sum of segment-root lengths.
On every retained cell the greedy fit has terminated with the required residual estimate.

With private weight one, the coefficient £? norm is bounded by the normalized projection norm.
A catalog of at most exp(ko(l)) bounded scalar columns consequently gives the claimed physical
supremum bound by Cauchy—Schwarz. Complexity and count bounds follow from detection and
the insertion cap. The uniform polynomial-degree assertion is inherited from Lemma 4.12. O

Use levels t = 1,2,..., updating positions in a fixed cyclic order. Choose an absolute A > 1
and large initial kq, and set ki1 = kf‘. Apply Lemma 5.4 at level ¢ with accuracy e **; denote
its projection in the updated position by g; ;. Put g;—4 1 = 0 when the position has not yet been
updated. The columns for a fixed level are inherited except at the sparse resets just constructed.
When finitely many levels are under discussion, intersect their segments. For a fixed bounded
number of levels this common refinement still has bounded total root length: every new common
root is a root of one of the constituent segment families, or the original root.

Lemma 5.5 (The two-earliest-increments expansion). Take the two earliest increment levels u < t
in distinct positions i,j, and let a,b be the complementary positions. Define

Xi = gu — Gu—1, Xj =gt — gt—4, Xo=F, — YGa,prev; Xp=Fy — gb,prev- (8)
Here geprev s the last update in position e before level t, and is zero if no such update exists. For
a finite collection of intervals, the original form is the limit of the sum of the corresponding tuple
forms Hr(X) as the update cutoff tends to infinity. If A is sufficiently large, there is an absolute
0o > 0 such that, whenever t > 12 and k = ki, every pair of full arguments in (8) has bilinear

—2k%

form norm at most e against two normalized L*(I) inputs. All four arguments have bounded

normalized L*(I) size.

Proof. For a finite terminal level, decompose each actual input into its increments up to that level
and its terminal residual. In every term having at least two increments, record the earliest two
levels u < t. Summing all later choices in either other position gives exactly the input minus its last
update before ¢. This yields (8) for all such terms. The terms with at most one increment consist
of either four terminal residuals, or one whole terminal projection and three terminal residuals.

We record the comparison that controls these remainders and the claimed pair estimates. If
h > ¢ are updates in distinct positions, replacing their pair of projections by the corresponding
actual inputs has form-norm error at most

Cy (eikh exp(quZl) + eikf)

for an absolute d. Replace the more accurate projection first, using the physical supremum bound
of the other as its opposing L? norm, and then replace the less accurate projection against the
actual L? input. Choose A > d, with fixed reserve. The same reasoning applies when a projection
is already replaced by an actual input. In particular, a pair of terminal residuals has form norm
tending to zero. Their two remaining opponents have bounded L? size, proving the assertion about
the terminal remainder on a finite interval collection.

For the tuple estimate, first suppose u < t — 4. Whenever the early argument in position ¢ is
paired with a later difference or residual, compare that later argument directly with its actual
input against each of the two earlier projections. The actual terms cancel in the later difference or
residual. Its smallest accuracy index is at least ¢ — 4, and exceeds the relevant earlier indices; the
stagger therefore defeats their supremum bounds. Pairs not involving this early position use only
indices at least t — 4, apart from the preceding projection in position j, whose index is exactly ¢ — 4.

If instead u > t — 4, distinct positions force © > ¢ — 3; all nonzero projections in the tuple
then have indices at least ¢ — 7. Expand a selected pair into projection/actual pairs and use the
preceding comparison. At least one selected full argument has coefficient sum zero after replacing
projections by their actual inputs, so the two-actual terms cancel. The same argument covers the
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pairs in the first case that do not contain the early position. Each error is bounded by a fixed
multiple of exp(—cyki—7) for large starting log. Since ki—7 = k:fr7, decreasing a fixed exponent

below A~7 gives the stated e~2k hound. The L2 size assertion follows from contraction and the
triangle inequality. O

5.4. Delayed high fits and their coarse stopping cells. Fix one tuple and a common segment
for its older lists. The two positions ¢, j in (8) are called low only to specify which arguments will
be expanded into their original columns. The later construction does not expand all four arguments
coefficientwise.

Proposition 5.6 (Truncating the two high positions). For the tuple above, put k = ky. There are
an integer Ko < kO, further bounded-packing segments, and nested projection families Py, prev
on those segments, for which

Y; = X;, Y; =X, Y, = ert‘;ﬁKoFe — Geprev (€ =a,b), s = depth(I). 9)

The absolute length-weighted replacement error in Hy, summed over the original normalized root, is
at most Ce™" times its length. Path counts, inverse private weights, atom complezities, and the
physical supremum bounds on coarse evaluation cells are all at most exp(k‘o(l)). Fort > 12, after
decreasing an absolute 0 > 0 if necessary, every pair of full Y arguments has form norm at most

n= ek’ against normalized L? opponents. All'Y arguments have bounded normalized L? size.

Proof. We give the choices in their dependency order. On a common older segment, the low columns,
their coefficients, and their path counts have a bound Dgq = exp(ko(l)). Apply Corollary 5.2 to
every available pair of low labels, using a precision log B that is a sufficiently large fixed polynomial
in k. Insert the conjugate predictor columns in positions a, b at the first joint availability of that
pair, and retain them thereafter. Pairs inherited at the segment root have their predictors present
from that root. Use private weight /€ for these predictors.

Choose K¢ and log(1/¢) to be sufficiently large fixed polynomials in k, after Dp,eq and the original
low coefficient /count bounds have been fixed. The choices make both the error of Corollary 5.2
and the error of Lemma 5.3 smaller than e~2* after all original-label sums. Only a polynomial in
the logarithm of a subsequently enlarged high catalog occurs in these errors. Thus the choices
remain valid under any later fixed-polynomial growth of that log catalog bound, by increasing the
starting k.

Here is the summation over low labels in detail. Expand the two low projections into their
original labels only in this application. A fixed pair is available on the subtree rooted at its deeper
birth cell, or on the segment root if it was inherited. Its coefficients on a use cell are constant and
bounded by a fixed power of Dgq. The number of such pair-birth roots on a path is also bounded
by a fixed power of Dy4q. Consequently, on a normalized segment root R,

Yo LF2l1sFl < DgalRI.

J pair-birth root

Indeed Cauchy—Schwarz bounds this sum by the product of the square roots of the corresponding
two sums of squared masses, and the path multiplicity bounds each by D$,||1rF.||3. Apply
Corollary 5.2 on both sides of each replacement, and then Lemma 5.3 to each retained term.
A previously delayed opposing projection is its current projection plus a rolling square-energy
sequence with L = O(1 + Kj). This proves the absolute-sum error assertion, even after the extra
fits now described.

The predictors alone need not give the pair estimates in the statement. We therefore add
tuple-specific accurate fits. Proceed chronologically in projection depth h. At depth h, first admit
any predetermined predictor columns becoming available there. A coarse decision cell at that step
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has depth s = h — K. Test the physical residual
fe - ( ;1’zw e)phys

on that coarse cell in the norm 9 ;. The normalized L?(I) size of this residual is bounded, because
en 18 a contraction on the partition of I into its depth-i descendants. Require a precision whose
log is a sufficiently large fixed power of k. On failure, detection gives a bounded scalar column
with a coarse residual moment at least p, where log(1/p’) < k(). Insert one new common label
with private weight one on all the depth-h subcells of I, and retain that label on their descendants.
The joint gain from this insertion is at least ¢(p')?|I|. To see this, let m¢ be the normalized
residual moment on a depth-h subcell @) C I. The fresh private direction is absent from every old
tested residual, so the gain on Q is at least c|Q||mg|?. Cauchy—Schwarz and the coarse moment

bound give

2
> clQUmgl 2 dlil| f residualg| = (sl
1

QC1, depth(Q)=h

All ancestor extra requests affecting a coarse cell are common to its fine partition. Cap their
cumulative number along a coarse path at a sufficiently large multiple of (p')~2. First excess coarse
cells have small total relative length, by the joint gains and the orthogonal energy bound for the
entire chronological iteration. Send their coarse summands and descendants to fresh attempts.
Predictor admissions have their separate path cap from the older lists and the finite predictor
catalogs.

There is no conflict between a coarse cut and a delayed projection already used above it. If a
coarse cell is cut when projection depth is h, all its strict ancestors have already had their delayed
evaluations computed, since their projection depths are smaller than h. Continue the stopped
estimator on the cut subtree by inheritance and refitting, with its predictor moments retained; its
later residual tests are no longer needed for the summands sent to the new attempt. This extension
supplies all finer projections needed in the telescoping proof of Lemma 5.3. A fresh attempt for the
descendant coarse summands may use a new extra-label catalog. Intersect the resulting coarse
segment families between the two high positions and the older lists. Their roots still have bounded
total length, and each resulting piece uses restrictions of genuine nested projection sequences,
including their extensions beyond its boundaries.

The accuracy order is as follows. Choose the first new high precision to dominate all previous
projection and predictor costs. Detection fixes the first new catalog bound. Choose the second new
high precision to dominate that first catalog’s physical supremum bound as well. For a fine subcell
Q C I at depth s + K,

1Fell2q < 2502| Fell2.r.

The private-coordinate coefficient estimate thus bounds the first new projection’s physical supremum
on I by 250 times a fixed power of its own count and conditioning bound. It does not involve the
next high precision. The two choices are therefore successive fixed-polynomial log choices.

Apply the comparison argument of Lemma 5.5 to these two new approximants and the older
projections. The new fits are more accurate than every older projection, and the second is more
accurate than the first with sufficient reserve for its supremum bound. In each pair of full arguments
in (9), the actual-input contributions cancel exactly as before. If the earliest low position has a
much earlier index, the other selected full argument is a difference of later approximants and is
tested directly against that earlier position. Otherwise all older indices involved are at least t — 7.
Decreasing the absolute exponent from Lemma 5.5 yields the claimed 7 bound. Contraction on
the fine partition and on the older coarse cells gives the local L? bounds. Finally, the new high
fits are Sgeciﬁc to this tuple; their larger precisions do not enter the global update recurrence
k‘t+1 - kt . D
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5.5. Base sides and the active collection. Work on one normalized segment root R from
Proposition 5.6. Set

Yi=B+U, U=U=0 U= (P —P<")F. (e=a,b).

Thus each Bj is a difference of at most two current basic projections. These basic columns are
inherited within the segment, and labels in different basic catalogs have distinct private directions.
Choose Dy,ge, with

ek < Dpase < exp(kc),

to dominate the base path counts, inverse private weights, complexities, and current coeflicient
sums. The local normalized sizes of B,U,Y are bounded. Rolling orthogonal projection differences
give, also on any normalized subroot,

S NUesll3r < C(1+ Ko)?|R|.
ICR

For example, expand the rolling difference into its Ky orthogonal increments and sum at fixed
depth offset; the triangle inequality in the resulting row space gives the displayed bound.

The term containing both possible U arguments is already summable. Its complementary two
arguments are the full Y;, Y}, whose pair norm is at most 7. Cauchy—-Schwarz over intervals therefore
bounds its absolute length-weighted sum by Cn(1 4+ Kg)?|R|. For the finitely many leading levels
the same assertion holds with the factor n omitted.

Lemma 5.7 (Few active scales for a fixed triple). Fix three bounded basic scalar columns, in three
distinct positions, on their common birth subtree. For a dyadic interval I let A; be the norm of
their form against a normalized L*(I) input in the fourth position. Along every spatial path, the
number of scales for which A; > § is polynomial in log Dyase + log(1/9). Moreover, for 0 < 6 <1,

Z Ay < d poly(log Dpase, log(1/9)).
I on the path: A;<é

The bound is uniform in the locations of the path and in all unrestricted oscillation parameters.

Proof. Fix a path point y, and let the fourth position be [. Writing the transpose at y + h, its
squared L? norm is an integral in the scaled variables (h,t,t')/r, r = |I|, containing the fixed triple
and its conjugate copy and the two smooth kernels at the shared anchor. The six atoms combine
into the multivariable chart setting of Lemma 4.3. Recenter at the fixed y. All unscaled horizontal,
linear, and quadratic parameters are now fixed along the path, before multiplication by r or 2.

If A; > 6, apply Lemma 4.3 to this integral at Fourier frequency zero, and then Lemma 4.4 with
an error small compared with §2. Every effective quadratic entry and every linear t-frequency in the
truncated expansion is of the form r2a - x4 or 7a - X+, respectively, for a fixed finite parameter vector
Y. The coefficient vectors have rational height quasipolynomial in Dypaee and 6~ 1; the dimension is
polynomial in the original chart dimension. This description also covers the choices of rational
splitting.

Choose tiny/large gap thresholds after the finite truncation, with reserve for its absolute coefficient
norm. Outside polynomially many intermediate scales, the height-bin observation makes every
effective quadratic entry that is bounded in the Weyl expansion tiny, and every retained ¢-frequency
either tiny or large. Remove the effective quadratic by uniform approximation. Large t-frequencies
integrate to a negligible amount by smoothness of the kernel. For a tiny t-frequency, replace its
oscillation by a constant; the remaining ¢-integral is zero by the exact marginal

/w[(quhflt,t)dt:O
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at fixed h,t'. The other kernel and the remaining linear oscillations are independent of this ¢
variable. All errors, after coefficient summation, are smaller than 62. This contradicts A7 > § and
proves the count.

Apply that count to the successive bands 27""1§ < A < 274, using threshold 27"~1§. Their
total contribution is bounded by

> 2776 poly (log Dyase + log(1/6) +n),

n>0
which is the asserted small-norm sum. The kernel may vary with I within its fixed class: only its
uniform smoothness and exact marginal were used. ([l

Proposition 5.8 (Reduction to the active cell minimum). The remaining patterns, with at least
three B arguments and optionally one U argument, can be restricted, with total absolute error at
most e ¥|R|, to a common active collection whose path multiplicity satisfies

M S Dgase' (10)

The finitely many leading update levels have a bound independent of the number of depths. For
t > 12, it suffices on each segment and for each retained pattern z to estimate

> [T|min(n, |H(2)]). (11)
I active
The two nonside arguments complementary to a pair of later side arguments are the whole B
arqguments of this tuple before further filters. Restoring them to their full Y arguments recovers
the pair-smallness above. Further attempts may restart on normalized subroots with these basic
arguments and their inherited lists unchanged.

Proof. Declare I active if some triple of available pure basic scalar columns in three positions has
transpose norm greater than Dgag(;, with C” a sufficiently large fixed constant. Along a path there
are at most D%ase triples, and Lemma 5.7 gives only a logarithmic-polynomial number of active
scales for each one. Enlarging the absolute power proves (10).

On an inactive interval, expand three of the B arguments into their basic columns. Their coeffi-
cient sums and the local L? size of the remaining argument cost only a fixed power of Dy,ee. For a
fixed triple, the small-norm assertion of Lemma 5.7 bounds its path sum by Dgagé poly(log Dpase, C").
Sum over the pathwise triple count and integrate over path points. Choosing C’ larger than all
these fixed power costs, and using Dpage > ek, gives the stated e*k\R| error.

For each fixed leading level, all budgets and the multiplicity in (10) are fixed constants. Local
absolute L? estimates and bounded sizes thus give a bound independent of the number of depths.
For later levels, the pair estimate in Proposition 5.6 and the bounded sizes of the other two
arguments give |H;(Y)| < Cn. Decrease 6 once more, and increase the starting log, to absorb
this fixed constant into the definition of 7. Multilinearity expands H;(Y') into the retained
patterns and the already estimated term with both U arguments. For nonnegative quantities,
min(n, 3, a;) < 3°;min(n, a;). The absolute errors and the two-U term may therefore be taken
outside the minimum, leaving (11) separately for the remaining patterns.

This reduction retains the whole coarse arguments B;. In particular, later filter removal in two
nonside positions returns exactly these arguments; substituting Y; = B; + U; changes the term only
by terms with an additional basic side. The full complementary pair then has the pair-smallness
already proved. All relevant current families remain inherited under restriction to a normalized
subroot, and their rolling square estimates follow anew from orthogonal energy there. Hence a
later stopping attempt can use the same base data. O

A bound of the form n°(1+ Cn)|R|, for some fixed ¢ > 0, for (11) is sufficient for the normalized
absorption argument. The original-label replacements have absolutely summable errors, segment
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roots pack, and the number of earlier indices u < t is at most t. The completion of the proof will
sum the resulting positive powers of ek

6. LOCALIZATION BY QUADRATIC CURVATURE

We work with one of the active patterns in (11), on a normalized segment with root R. Its
original column lists, including their private coordinates, are fixed throughout this section. Write

P=[n"],

where the positive absolute constant a will be chosen in Section 10. All estimates below are uniform
in the number of summation depths. In particular, log(2P) = O(k), whereas a factor

Go = exp(log®M(2k))

is P°1). We distinguish such factors from fixed powers of P. Further attempts can begin at
normalized subroots, keeping the original basic arguments and inheriting their column lists.

The aim is the localization into current groups in Proposition 6.8, up to its stated summable
error. A graph first records scale-dependent compatibility of quadratic curvatures. Decreasing
colors, decreasing graph distances, and increasing vertex lists will give nested cumulative masks.
The group masks also retain earlier central uses: the later square estimates need separation between
distinct groups of the same color on overlapping whole cells that can still lead to an actual use.
These are the usable endpoints defined below. The final transfer identity prepares the two-side
estimates of Section 7; the linear component of those side states is constructed in Section 8.

6.1. Tags, an ambient graph, and short paths. Put ¢ = (—1,3,-3,1). A vertex is an
occurrence of an original basic column, in any slot. Its normalized curvature tag p, = (6y, Cy, \p)
is defined by writing its quadratic chart phase in slot i as

Ci ()\va + (ﬁvy)TCv(ny - n))

Thus the curvature data of an original column in slot ¢ are divided by ¢;. A linear modulation is
not part of its tag. The vertex lists V(1) increase on downward paths and have cardinality at most
D = Dy, enlarging the original base bound if necessary. They are ordered by admission, with
fixed tie breaking. Repeated tags can have different vertices and private labels.

Every additional main or helper column constructed below is attached to one of these original
vertices. In slot j it has precisely that vertex’s normalized tag, with phase multiplier c¢;, a bounded
smooth chart amplitude, and an unrestricted linear modulation. The single-column complexities
remain at most exp(ko(l)), independently of the number of insertions. In particular, these insertions
do not add vertices to the graph. The later linearized modes belong to a separate catalog and do
not add graph vertices either.

At depth s, let r be the interval length. Use the ambient graph of all hypothetical curvature
tags satisfying the fixed basic bounds, not just the currently present vertices. Identify equal tags
at distance zero. Join two tags v, w when their difference data

vzr<9”>, C = diag(C,, —Cy), A=7* Ny — )

admit the splitting in (2), with heights and size bounds at most Heq. The graph distance is denoted
ds(v,w) and can be infinite. The threshold Heq = exp(k°(M)) will be fixed after an a priori count
of the main and helper catalogs. Refining one depth halves V' and quarters A, without changing
the rational fast space. Consequently edges persist and d; is nonincreasing in s. These distances
depend only on the tags and absolute depth, not on the location, birth cell, or availability of the
vertices.
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Lemma 6.1 (Separation of different tags). Fix an upper bound exp(ko ) for the complexities
of the single columns under consideration. Given T > 0 with log(1/m) < kM), one can choose
Heoq = exp(k°M) so that the following statements hold. If dy(v,w) > 1, the physical inner product
of two same-slot pure columns of these tags, normalized on any interval of depth s, has absolute
value at most To. If the two columns are in distinct slots, their four-linear form has norm at most
Ty against two arbitrary normalized L*(I) arguments in the other slots.

Proof. For the inner product, smooth the interval indicator with L' error much smaller than 7
and derivative bounds polynomial in 7, ! The physical columns have bounded supremum norm. A
larger inner product would therefore give a Fourier coefficient of their conjugate product above a
fixed multiple of 7 after recentering and rescaling. Lemma 4.3 gives (2) for the difference data.
The fixed factor ¢; in a same-slot product only changes the allowable height by a fixed power.
Choosing H.q above this bound proves the first assertion.

For the second assertion, call the source slots ¢,j and the spectator slots a,b. In centered,
rescaled spectator coordinates (z,w), the linear parts of the source coordinates are r(&z + (w)
and 7(&;z + (jw), where

gl = ll)) l ) Cl = l 2 .
—a b—a
All four coeflicients for [ = ¢, j are nonzero fixed rationals. The identities ) ; ¢;I* = 0 for v =0,1,2
give

ci&iCi = —¢;€iG = K # 0.
First clip each spectator at a sufficiently large inverse polynomial in 75. The discarded part has L!
norm at most the inverse clipping height, since its L? norm is bounded. The absolute form estimate
with exponents 1,2, 00, 00 bounds this error. We can therefore suppose that the spectators have
both bounded L? norm and supremum norm at most an inverse polynomial in 7.

Use the return calculation from the proof of Lemma 4.3 for the displayed difference data. Choose
an integer period clearing the chart and interpolation denominators. For a small return Vh = m+dj,
with m divisible by this period, translate z by h and translate the source lift indices by &;m., {jmu,.
The amplitude and kernel errors are bounded by |h| + |dp| times a quasipolynomial in the available
complexity. The resulting modulation in w is

kQh,m),  Qh,m)=2A+VICV)h - VT(C - CT)m

Indeed the mixed quadratic contribution in each source contains ¢&;(;; factoring out k leaves
exactly the difference of the two curvature data. The modulation in z can be included in the first
spectator and has no effect on its L? norm.

Suppose the original correlation is larger than 75. Applying the calculation to ¢(h, m), for a
sufficiently large quasipolynomial number of integers ¢, produces correlations of size at least a fixed
multiple of 75 between one fixed bounded kernel Ki(z,w) and tests fy(z)gs(w). Here the f, have
bounded L? norms, and

ge(w) = g(w)e(tkQ(h, m)w)
up to a common bounded multiplier. The error remains small by choosing the return threshold
sufficiently small before choosing these multiples. If |Q2(h, m)| exceeds a fixed constant, the separated
exponentials, multiplied by the clipped spectator, are Bessel on the fixed box, with bound controlled
by that spectator’s squared supremum norm. Cauchnychwarz in z gives

/K1 z,w) fe(2)ge(w) dzdw /K1 z,w)ge(w) dw dz.

The right side is bounded by the same Bessel constant times ||K7||3, while the left side grows with
the number of returns. This is a contradiction. We have proved a uniform bound for Q(h,m) on
every return below a quasipolynomially small threshold.
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The final, algebraic part of the proof of Lemma 4.3 now applies to these difference data: the
alternating return identity gives an isotropic lattice space, successive minima give a rational fast
projection and a bounded slow component, and one return in each coordinate direction bounds the
effective quadratic form. This part uses only the just-established return bound. It yields (2) at
quasipolynomial height, contradicting ds(v,w) > 1 when Heq is chosen sufficiently large. O

Lemma 6.2 (Endpoint bounds along a short path). Suppose two tags can be joined, at one scale, by
a path of length L < poly(P, k). Their difference data satisfy (2) in their own endpoint coordinates,
with log H' < poly(P, k).

Proof. List the path tags as vy, ...,vr, and put all their horizontal coordinates in one direct sum.
For each edge choose its fast space U, from the definition of an edge. Let U be the subspace of
the joint coordinate space whose restriction to each consecutive pair belongs to U.. These are
rational linear equations. Clearing denominators and applying determinant bounds to one maximal
independent system shows that the orthogonal projection onto U has logarithmic height polynomial
in L, the dimensions, and log Hyq. The same determinant estimate bounds the norm of a right
inverse on the range of this system.

Let V' be the concatenation of the normalized horizontal vectors. Each defining equation has
bounded error on V, because the edge slow component is bounded. The right-inverse bound
therefore shows that V', the orthogonal projection of V onto U, satisfies |V — V|| < Hy, where
log Hy < poly(P, k). On an edge, both its chosen fast component and the restriction of VF lie in
U., and their difference A is bounded by this new budget. Since U, is isotropic for the edge skew
form, replacing its fast component by this restriction changes the effective correction by

sym(AT Cy o Ve) = sym(AT Cy Vi ),

which is bounded at the new budget. In particular, no unbounded fast coordinate enters this error.

Sum the edge effective quadratic forms using these common joint fast and slow components.
The diagonal symmetric terms, the skew mixed terms, and the original A terms telescope, leaving
only the two endpoints. Let U’ be the image of U under endpoint restriction. It is rational with
the same type of height bound. For two vectors of U, summing their edge skew pairings cancels
all intermediate coordinates; each edge pairing is zero. Hence U’ is isotropic for the endpoint
difference skew form. The restricted joint fast vector lies in U’ and is within the new bounded error
of the endpoint V. Replacing it by the orthogonal projection of endpoint V" onto U’ changes it by
a bounded vector of U’. The preceding isotropy calculation again bounds the change in effective
curvature. These are all the assertions of (2) in endpoint coordinates. ]

6.2. Colors with controlled changes. The following construction is on original vertices only.
The colors are ordered integers in a fixed range, and each vertex’s color is nonincreasing along a
downward path. A group will consist of vertices of one current color together with additional fixed
winning data.

Set

do = [10001log(2D)], L£=d¥, Hpax = 100P(L£ 4 1),
and choose the two distance scales
by = 100(Hpax + 1), b1 = di%b2(Hiax + 1).

These definitions fix the available color range before the coloring is performed.

In each of dy independent primary rounds, give every original vertex z a geometric delay D,
truncated to [0, dp], with untruncated tail P(D, > n) = 27". Arrays for different births and rounds
are independent. At a present vertex v, the top score is

9= max {D: — [di(=,0)/ba]}.
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A round is marked when it has a unique winner z whose score exceeds every other score by at least
5. Use the first marked primary round.

Let ¢ be the admission index of its winner and let j > ¢ be the current list size. If j = i, use
an equality cohort and the prefix through ¢. Otherwise there is a unique smallest dyadic block of
positive indices whose lower half contains ¢ and whose upper half contains j. Throughout this
upper-half cohort freeze W to be the prefix through that lower half. The winner z belongs to W.
A cohort is specified by this block, and its length level has only O(log(2D)) possibilities on a path.

For this primary round and frozen context define, at every absolute depth s’ and for every
hypothetical tag a,

a / = b Dw —_ dsl 5 .
fuls) = max_ (b (w,0))

An empty maximum is —oo. These profiles are defined before and after the births of their arguments;
availability is not used in this definition. They are nondecreasing in depth. Put

b
Ti=(g=3+g. U=(g-2b, 1<I<d,
0

and write Cj(z) = min(U, max (7}, x)), including the value at —oco. The frozen pseudometrics are
dV(a,b) = sup C1(fa(s)) = Cu(fo(s)]-
s'e

The supremum over all absolute depths is part of the definition. Thus these metrics are static
within the frozen context, and d(+1) < 4O,

Let Ry = 10l(dy + 1)ba. At v choose the least [ < dy for which the balls with respective metrics

and radii

Byw (v, Ri),  Byasn (v, Riga),
counted on currently present vertices, have the same floor logarithm to base 3/2. Call this common
integer n. Such an [ exists: the balls are nested as [ increases, are nonempty, and their cardinalities
are at most D, while dy exceeds the possible range of their floor logarithms.

Finally use dy independent high rounds of geometric delays, independent of the primary arrays.
The high arrays can be shared among all frozen contexts. In the high round use the score defined
by d*Y /by in place of dg/b; and the same gap condition. Use the first marked high round, with
winner a and score go.

The color metadata are the primary round and score g, the equality case or separating length
level, [,n, and the high round and score gs. At failed markings use fixed placeholders. Initialize
each vertex’s change counter to djj at admission. Whenever any of these data, or either winning
identity, changes, decrement this counter. Order counter and metadata lexicographically, with
the counter first, and embed the resulting finite ordered set into {1,...,L}. A successful group
additionally records z,a, W and the exact cohort block. It does not record the changing list size
within an upper half or the identity of the marked central vertex.

Lemma 6.3 (Color budget and exceptional roots). For sufficiently large starting k, the preceding
construction uses at most L colors, with at most dg changes per vertex on a path. Delays can be
chosen so that the first cells where a required primary or high marking fails have arbitrarily small
fized total length relative to R. They can be sent to fresh attempts. All statements below are on the
remaining paths, where every needed marking exists.

Proof. At a present vertex a round’s top score lies in {0,...,dp}: the vertex itself is a competitor
of distance zero. Individual primary competitor scores only increase with depth. At a fixed top
score a marked winner can occur in at most one episode, with a fixed identity. Once a rival has
destroyed its gap, that rival’s score cannot decrease; a different marked winner at the same top
value would have the old winner as a rival of that value. Thus the first marked primary round, its
score, and its winner have at most 5d3 episodes.
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Within a primary episode there are at most dy cohorts. Within one cohort all profile metrics are
fixed. The vector of floor log-sizes of all the balls has at most 2d2 epochs, including its initial value,
since its coordinates increase and each has at most O(log D) possible log-sizes. Within each such
epoch the selected [, n are fixed. In that epoch the high metric is fixed, so high scores increase
only by admission of competitors. The same marked-episode argument gives at most 5d3 episodes
of selected high data. Altogether there are at most 50d, < d§ changes when k is large. Seven
metadata coordinates, each with at most dy 4+ 2 states, and the change counter require fewer than
256d}° < d3Y ordered states. Decrementing the counter at each change makes the assigned color
nonincreasing even if the other metadata increase.

For completeness, a fixed untruncated score situation is marked with probability at least 275.
Choose a canonical winner in every delay outcome, resolving ties deterministically, and increase
only its delay by 5. The resulting outcome has a unique winner with gap at least 5. This map is
injective, because its image identifies the increased coordinate; geometric probabilities decrease by
exactly 27°. Truncation changes this probability by at most D279, In particular it remains at
least 1/64 for large k.

There are only polynomially many situations to check on a fixed spatial path. For the primary
stage cap |ds(z,v)/b1] at dy + 5; larger values cannot affect any top or gap decision. The capped
pair distances change only O(D?(dy + 1)) times, by monotonicity. Counting the vertices to test
gives O(D3(dg + 1)) fixed primary situations. Conditional on all primary arrays, the primary,
cohort, and ball epochs number at most O(Dd}) across vertices. Each has at most D present
prefixes, so at most O(D?2d}) high situations require checking. These situations are fixed before
revealing the independent high arrays. The probability that all dy rounds fail at any such situation
is at most (1 — 1/64)%. The union bound tends to zero with D, since do > 1000 log(2D).

Integrate this pathwise failure probability over R. Some realization of the arrays has a small
measure of failed paths. The first failure cells are disjoint, and their total length is at most that
measure. This proves the claimed exceptional-root bound without a bound on the number of
vertices across different spatial branches. ]

6.3. Historical ball masks and usable endpoints. Fix a successful group G. For an integer
pad 1 < h < Hyay, include a present vertex b if, for some historical central vertex vy assigned this
same color and group at or above the current cell on its ancestor path,

lez - dS(Z,b) Z (g - 1)b1 - ha
h,

dH (b, vg) < dD (b, v9) < 10R;h. (12)
Denote this vertex mask by Mg j. It is empty before its first central assignment. Within the
cohort it increases in depth: the score increases, the metrics are frozen, and historical witnesses are
retained. After the cohort, where no further actual central use of this group occurs on that branch,
retain the eligible vertex set by inheritance whenever a nested operator is needed. Births on other
branches supply no historical data to the current branch.

An actual use of a group requires a current central vertex assigned to it. A usable endpoint for
it is any cell with a nonempty pad mask and some actual use of that group at or below the cell.
Thus a usable endpoint need not itself be central. Nonempty usable endpoints are still in their
cohorts: an inherited mask after a cohort has no later actual use there.

Lemma 6.4 (Mask inclusion, closure, and separation). The following assertions hold for every
allowed pad.

(1) At an actual use with current central vertex v, every present vertexr b with ds(b,v) < h lies
mn MG,h-



44 OPENAI

(2) At an actual use, every present graph neighbor of a vertex in Mgy, belongs to Mg p41 if
h < Hpax. Fvery vertex admitted to a mask has, already at admission, a graph path to z of
length at most poly(P, k).

(3) For distinct groups of the same color, vertices belonging to their pad masks on overlapping
usable endpoints are at graph distance greater than 1 at the finer endpoint.

Proof. At a marked primary center v at depth s, each rival’s true score is at most (g — 5)by, since
its quantized score is at most g — 5. Consequently

fol8) <(g=5)br <T) (s <s).

The winning true score is greater than (g — 1)b;. If ds(b,v) < h, the winner score at b loses at
most h, and fp(s) < (¢ — 5)b; + h < T;. Both profiles are below the clipping range at every earlier
depth. At all later depths the graph distance remains at most h, so their true profiles, and then
their clipped profiles, differ by at most A. Thus both profile distances from b to v are at most h,
which proves the first assertion with witness vy = v.

Next compare a historical central witness vg with the current center v of the same group. Their
common high winner a has delay at most dy, and the marked top score go is nonnegative. Hence

d ) (a,v0), dFY(a,v) < (do + 1)bs.

The earlier low ball at vg, on the vertices present when it was chosen, is contained in the current
high ball at v: use d‘t1) < d® and R; + 2(dy + 1)by < Ry41. This earlier low ball and the current
low ball each have at least (3/2)" vertices, whereas the current high ball has fewer than (3/2)"+!
vertices. The two low balls intersect. The triangle inequality in the low metric gives

d(l) (vo,v) S 2Rl.
For a pad-h vertex b it follows that d(l)(b, v) < Ap := 10R;h + 2R;. Our constants give
Ah < T1+1 - Tl — 10 (h < Hmax)-

For example the gap on the right before subtracting 10 is %dng(Hmax + 1), whereas Ap,,,. <
10dg(do + 1)b2(10Hpax + 2). Since the clipped profile of v at the use is Tj, this proves the true rival
bound

fb(S) S 7-‘l +Ah < T‘l+1 — 10

Let V' be a present graph neighbor of b at this use. Its winner score loses at most one. Both
fv and fy are below T;;1 at all depths up to s, and their difference is at most one at all depths
after s. Thus d*1 (b, ') < 1. For the low metric, after s the distance from b’ to vy costs at most
10R;h + 1. Before s, its clipped profile is between T; and T; + Ay, + 1, while the clipped profile of v
is between T} and 1} + 2R;. Their difference is at most Ay, +1 < 10R;(h + 1). All three predicates
of (12) therefore hold at pad h + 1. Finally, at admission the first predicate gives

ds(Z, b) < (dO + 1)b1 + Hmaxa

which is polynomial in P,k and proves the path bound.

It remains to prove the usable-endpoint assertion. Let I, J be overlapping endpoints for distinct
same-color groups G,G’, with J the finer endpoint, and choose an actual-use certificate u for
G’ at or below J. Let b,b be the respective mask vertices. Suppose, for a contradiction, that
ddepth(.) (b,b') < 1. This distance bound persists to u. The vertex b’ remains in its mask at u. No
future use of G on this same branch is required.

First suppose their primary winners z, 2’ differ. Their colors give the same primary round, score
g, and equality case or separating length level. At a fixed length level, upper-half index cohorts on
an increasing path either use the same dyadic block or increasing disjoint blocks. In either case the
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earlier winner belongs to the later frozen prefix W’. This is immediate also for equality cohorts.
The earlier winner score at b persists, so adjacency at u gives

Fo(w) = (9= Dby —h—1.
This contradicts the true rival bound for G’ at u, which is less than T;y; — 10 < (¢ — 5/2)b; — 10,
since b; is much larger than Hpx.

Now suppose z = 2. Its fixed admission index and the common separating level determine the
same cohort block; its prefix W is inherited on the overlapping path. The metrics coincide, and
distinct groups must have distinct high winners a, a’. Historical witnesses vg, v, for the two masks
lie on the common ancestor path of J and can be ordered along it. At the later historical witness
the earlier high winner remains available in the same high round and metric. The earlier winner’s

true score is greater than (g — 1)be at its own witness, whereas at the later witness it is at most
(g2 — 5)ba. Therefore

d(l+l) (U(), 06) > 4b2 > 2Hmax + 1.
On the other hand, at the certificate u the true rival bound puts fy(u) below T;41 — 10, and
adjacency puts f,(u) below Tj11 — 9. Both profiles were below the high clipping range at all earlier

depths, and they differ by at most one at all later depths. It follows that d+1) (b, ') < 1. The two
mask predicates then imply

A (v, vh) < h+1+h' < 2Hpax + 1,

a contradiction. This proves separation, including the case where the two endpoints have later
certificates on different branches. O

Lemma 6.5 (Bessel separation of usable endpoint spaces). Fix a slot and a color. For each
of finitely many groups G let Zg be a finite sum of available main pure columns, with constant
coefficients on entire usable endpoint cells whose pad masks contain their tags. Different terms may
use arbitrary endpoint times, and a label may be used repeatedly. Suppose the number of groups and
available column labels on a spatial path, and the inverse private weights, are bounded by exp(ko(l)).
Choosing 1o sufficiently small after these bounds gives

I1>" Zall”> S N Zal.
G G

The constant has no dependence on the number of endpoint times or on the depth of a future use
certificate.

Proof. For a fixed label v in G, combine all its occurrences into the scalar coefficient function

avc(y) = averli(y).
T

/2

The private coordinate of label v in Zg(y) is precisely €
square-root private weights,

ay,c(y). Thus, if Wy bounds inverse

> lavc@? < WillZa ()|

This uses the combined coefficients, so any cancellation between repeated uses of a label is retained.

Fix labels v, w in distinct groups. Their tags have a deterministic last separating depth: by
monotonicity, the depths where dgs(v,w) > 1 form an initial interval. Cap this interval at the
last depth in the finite calculation if needed, and call its endpoint s,. If two supporting endpoint
cells I, J overlap, their intersection is the finer cell. Lemma 6.4 says that its depth is at most s,.
Therefore every nonzero term in

v, GUw G = Y (oG 10w, Ling
1,7
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is measurable on the grid at depth s.. The whole product is measurable on that grid. Endpoint
terms finer than s, have no overlap with any term of the other label and contribute zero. If no
separating depth occurs within the root, there are no overlaps at all.

Apply Lemma 6.1 on every grid cell. The two private labels cannot coincide on an overlap, since
equal tags have distance zero. Hence

(2o Za) <Y [ lavcWane )] d.

Pointwise Cauchy—Schwarz in groups and labels bounds the sum of all these cross terms by 7o
times a fixed power of the pathwise count and private-weight bounds, multiplied by .| Zg/|*.
Taking 7 smaller than the reciprocal of this factor proves the assertion. There is no factor counting
repetitions or endpoint times. (|

The whole-cell hypothesis of Lemma 6.5 will be used also for adjoint ranges. If an output is
restricted to finer use cells, the adjoint puts that restriction on the input side of its endpoint
projection. The projection then again produces constant column coefficients on the entire endpoint
cell. Thus earlier endpoint cells are retained in full whenever they have a downstream certificate;
spatial restrictions are not treated as arbitrary restrictions of the range spaces in the lemma.

6.4. Same-tag tests and finite projection catalogs.

Lemma 6.6 (A uniform same-tag test). For each original vertex v there is a fized template family
in every slot, consisting of bounded pure columns of normalized tag v and unrestricted linear
modulations, with the following property. If a pure source column of tag v in slot i has form norm
to > 0 against a physical residual in slot j and two normalized L?(I) spectators, then the residual
has normalized moment at least to/Hy against a template column of the same tag in slot j. Here
Hy < exp(kzO(l)) 1s independent of all insertion ranks and of the linear modulations. The source
can be either an original column or any column in these template families.

Proof. Fix a nonnegative compact smooth partition function p with >, czap(u —n) = 1. Its
support and Gevrey bounds can be chosen within the basic budget. Choose a sufficiently large
integer period Py, fixed for this vertex, accommodating the supports of both its original amplitude
and these partition functions. The templates have amplitude

p(d)e(fTd/Py),  d=0,y—n,

where £ ranges over residue vectors modulo Py, in addition to an arbitrary external linear modulation.
Their physical supremum norms are bounded by one because the partition weights are nonnegative.

Insert this partition in the other three slots and use lifts d; = 0,y; —n; in all four slots. Extract the
matching phase ¢;(Ayy? + (0,y1)T Cpd;) from each input, putting its conjugate into the corresponding
input multiplier. On the progression,

d; = (1 — l)d() + ldy + Ky,

with bounded integer carries k;. The common quadratic terms cancel because ), ¢;l* = 0 for
u = 0,1,2. The phase left by the carries is

> a(0um)" Coky,
l
which is a sum of linear modulations. There are quasipolynomially many possible carries within
the fixed support bounds.

To separate the lifts, impose each specified carry equality by a smooth function of d;—(1—1)dy—Id;
that is one at that integer and zero at all other possible integers. Such a function is exact here,
since its argument on the progression is integer valued. Expand these coupled smooth functions
in Fourier series on a box of period Py containing the bounded lifts. After multiplication by the
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partition functions, every nonsource factor has the required template amplitude, possibly with an
unrestricted character index. Write an index as £ = Pyq + r; then

e((Td/Py) = e(q" Ouy)e(r’d/Ry),

since ¢''n is integral. Thus only the residue r enters the template, and the other part is an allowed
linear modulation. The source factor, after cancellation of its phase, periodizes a smooth horizontal
function; expand that function in ordinary torus characters. Its remaining dependence on y; is only
a linear modulation. Derivatives of sufficiently high order, polynomial in the dimension, bound
all these absolute Fourier coefficient sums by a quasipolynomial in the fixed basic budget. For
a template source, reducing its own character to a residue gives the same bound. There is no
iterative increase of nonlinear complexity.

It remains to prove the assertion for one separated term. Express y;,y; in the two spectator
coordinates yq, yp- Separate the smooth rescaled kernel by an absolutely summable Fourier expansion
in these coordinates; source linear modulations can be absorbed into the two spectator tests. The
target coordinate has the form

Yj = Yo + B,
with both «, 8 nonzero fixed rationals. Zero-extend the demodulated target, consisting of the
physical residual multiplied by the conjugate of its bounded template, from I to a fixed larger
interval and Fourier-expand it there. Its coefficients are normalized moments of the residual with
same-tag templates and arbitrary linear modulations. If their supremum is M, the resulting integral

is bounded by
MZ‘AmBm‘ < M(Z ’Am’2)1/2<Z‘Bm’2>1/2.

Here A,,, B, are the spectator coefficients at frequencies affine in m, with nonzero spacings
proportional to «, 8. These families are Bessel on the fixed integration intervals. Multiplication
of a spectator by its bounded demodulating template preserves its L? bound. The last display is
therefore at most a fixed constant times M. Fourier expansions can first be finite; L? convergence
and the same Bessel estimate pass to the limit. Summing the absolutely convergent separated terms
gives the form bound HyM. A form norm larger than ty consequently forces a target moment at
least to/Hp, after enlarging Hy by a fixed factor if necessary to avoid an unattained supremum. [J

Besides the ball masks, define
U pn(I) ={v e V() : ds(v,{w : color(w) < m}) < h}.

They increase in depth, because distances decrease, colors do not increase, and vertices are inherited.
They also have the immediate neighbor-closure property with pad h + 1.

Give the original basic labels rank zero. In a slot, a projection of rank r and a vertex mask means
the ordinary cell-local orthogonal projection onto all available columns of ranks at most r whose tags
belong to that mask. These are projections of vector functions with constant column coefficients on
the cell. Newly inserted columns have private weight one and a new private coordinate. A positive
smeared filter averages P such projections at the same rank, with pads h+p, 1 <p < P. At a
fixed cell these projections are nested in p; at a fixed pad they are nested in depth. Their averages
and complements are contractions, although products of them need not be projections.

For the cumulative filter at a split m, use rank £ —m + 1 and base pad 10P(L —m +1). At a
final group, use four ball filters of ranks £ + j, 1 < j < 4, in their insertion order, with base pads

20P(L + 1) +10(j — 1)P.

All these pads, including one-neighbor enlargements used below, are within H ..
We require the following finite closure of the catalogs. At a target rank r and one of its individual
masks, apply its residual projection to a required history of length O(log £) on a fixed basic B or U
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argument. Test that physical residual against every pure available lower-rank source whose tag lies

in the target mask and two arbitrary normalized L? spectators. The required form norm is at most
73

D\/ Ny—1

Here n, is an a priori bound for all labels through rank r on a path, and C; is a sufficiently
large fixed exponent. The required histories include all individual pad choices of the products and
complements used in the localization and transfer below. Thus the same tests hold for averaged
histories. Columns, once inserted, are inherited in descendants.

There is also a helper rank £ + 5, constructed after the side states in Section 7 are fixed. Its
sources are main columns only. Its additional bases are the whole side states, with at most exp (k™))
bases per active cell over slots, groups, and patterns. These bases are fixed independently of helper
insertions; they are not individual frequency expansions. They may have extra private coordinates,
all chosen distinct from fresh helper coordinates. The same history length and tolerance (13) are
required.

|base of target history||s,r, T3 =D7C", (13)

Lemma 6.7 (Catalog closure and its budget). The main closure and then the helper closure can
be performed at every active cell with path counts satisfying 1og nmax < k%M. The exponent is fized
independently of Heq and of subsequent linearization precision. All fresh columns have the template
complexities of Lemma 6.6.

Proof. Hold the original graph vertices, masks, and named histories fixed. The numbers of masks
and histories at one cell are exp(k:o(l)): there are polynomially many original-vertex contexts,
polynomially many ranks and colors, P pad choices per factor, and O(log £) factors. This count
uses names of contexts and masks, not their numeric distance values or the number of inserted
columns. The helper bases have the stipulated same count.

Upon a failed test, Lemma 6.6 supplies a bounded physical column with moment at least the
threshold in (13) divided by Hy. Insert a fresh copy at the target rank. Its new private coordinate
is zero in the old tested state and in the old projection. Thus that physical moment equals the
vector inner product with the old orthogonal residual. If P,jq, Puew are the target projections before
and after insertion and X is the old tested state, then

H(Pnew - Pold)X’

21 2 |base||2,1.

73
D./mr—1Hy
Indeed the fresh vector column has uniformly bounded norm, and projection onto its component
orthogonal to the old range gives this inequality. If the base has zero norm no test fails.

Although X can change when other projections change, its squared increments can still be
charged. Fix a named history, a target mask, and a trial sequence of at most 7" insertions. Every
individual positive projection in that history is nested in the insertion index. Expand complements
and use the binary-prefix argument of Lemma 3.4. The target increments are orthogonal rows; the
right-hand history is evaluated at the old insertion index. The sum of their squared actions on this
changing history is at most

(Clog(2T)) %4 | base|3 1.
This is precisely the row version of that binary argument, and it does not require treating a
changing projected state as a fixed vector.

It follows that rank-r insertions at a cell are bounded by

ny—1 exp(kC)(C log(2T)) 00085,

The exponential factor includes the configuration count, the squared inverse tolerance, and Hg.
It does not include the number of possible triggering source columns. For a fixed target history,
any triggering source produces a fresh moment in that history’s old residual; the resulting target
increment is charged to the same orthogonal row sequence regardless of that source’s identity.
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There are at most M active cells on a path. Absorb this factor, and fixed factors for ranks and
slots, in exp(k®1). Starting with a basic bound ng, choose

nr/nrfl = exp(kCQ)

with Co sufficiently large, and set the global trial cap to the resulting nmax, with spare fixed factors.
Since there are only £L+5 = ko) ranks, log nymax = KO With T = Nmax the binary-prefix factor
is much smaller than the chosen ratio for large k. Thus no trial cap is attained. This argument
also accommodates simultaneous changes of histories caused by insertions at other ranks: all the
underlying positive projections remain nested along the common insertion sequence. It proves
termination of the main closure, and the identical argument proves termination of the later helper
closure on its fixed bases.

All constants used in this count were determined by the basic template bounds and the number
of named graph contexts. They do not depend on Hyq. We may therefore first fix these bounds,
then choose 1 sufficiently small for Lemma 6.5 and all pair-mismatch errors, and finally choose
Hgq by Lemma 6.1. This order is not circular. [l

We may summarize the resulting main count, coefficient, inverse private weight, and active-
multiplicity bounds by Dy, where log Dy, < k). The dimensions of individual tags and unions
of two tags obey the same polynomial bound, independently of P. Whenever an outer primal range
of rank at most r is expanded, its coefficient ¢! norm is at most

D./n, ||its input||2 7.

This follows from the private-coordinate lower bound and contraction of the projection. It is the
reason for the normalization in (13); the full column coefficient sum will not be charged in the
main estimates.

6.5. Binary localization.

Proposition 6.8 (Localization into current groups). For an active pattern in (11), there are
poly(k) fized search leaves such that, up to total absolute length-weighted error at most Ce™*|R],
each leaf contributes

S Hi(Zogs, 21,6, Za,Grss Z3,G5) Z1G,s = Lig,sBis2. (14)

G current

Here Ly s is one positive smeared ball filter, and By s is a product of cumulative filters or comple-
ments of length O(log L), independent of G. The product and slot choices are fixed by the search
leaf, uniformly over cells. A group is summed only at an actual current central use. The minimum
with n in (11) may be applied separately per leaf.

Proof. Maintain a range of colors [, h], an upper primal guard slot, and when ¢ > 1 a lower residual
guard slot. Initially the range is [1, £]; use any of the at least three basic coarse arguments as
the upper guard and take no lower guard. At a midpoint m = [(¢ + h)/2], choose a third slot
distinct from the guards and split it by the smeared cumulative filter at m and its complement. In
the positive term that slot becomes the upper guard, the former upper guard is released, and the
range becomes [¢,m]. In the residual term it becomes the lower guard, the former lower guard is
released, and the range becomes [m + 1,h]. A guard is not postcomposed before it is released. Use
a deterministic slot-choice rule for each branch of this binary search, even if some colors are empty
at a particular cell. There are O(log £) splits per path and at most L leaves.

Consider a leaf with color k’. Its upper guard is either the initial basic coarse argument or has
outer cumulative rank £ — &’ + 1 and the corresponding pad. Expand this one outer primal support,
keeping its average when present. For the initial basic guard, set the upper pad to zero. Call a
source tag old if it lies within this upper pad of a vertex of color at most k' — 1. If ¥ > 1, the
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lower residual guard has rank £ — k' + 2 and a base pad larger by at least 10P. Every old source
therefore lies in all its residual masks and has lower rank. Equation (13) kills it, with arbitrary
normalized L? spectators. For k' = 1 there are no old tags.

Every remaining upper source is near a current vertex of color £’. In the initial basic case this is
the source’s own original vertex; in the other case it follows from membership in the cumulative
mask and exclusion of old tags. Let G be the current group of such a central vertex. The upper
pad is smaller than the first ball pad, so Lemma 6.4 puts the source in every needed mask of that
ball filter. The source cannot match two distinct groups: it would then violate same-color mask
separation at the current cell. Moreover it is separated from the primal sources of every other
current group’s ball filter.

Choose a third slot, distinct from the upper and lower guards, and insert its first-rank ball
projection, summed over current groups. For the matching group, the difference from the identity is
bounded by (13), using the upper source. For any other group, expand the new primal ball source
and apply Lemma 6.1. Old-source terms on either side are still bounded using the untouched lower
residual guard. This yields an identity, with small error, in which the third slot has pure support
in one group’s first ball mask.

Keep that third slot as the source, and postcompose the other three slots with their own
larger-rank, larger-pad ball filters in order. The first ball source has lower rank than each new
target, and its mask is contained in all the new target masks. Thus (13) bounds each residual
insertion. The third slot is left unchanged. The result is (14); each slot’s inner cumulative history
depends only on the search path, and only its outer ball filter depends on the group.

We specify why the numerical errors are summable without spending a full coefficient bound
in a main term. Each test using a rank-r residual expands only an outer lower-rank source. Its
coefficient bound is at most D,/n,—1 times the local input norm, canceled by the denominator in
(13). Basic local sizes and all same-time contractions are bounded. The remaining counts of active
cells on a path, leaves, current groups, and filter-insertion steps are fixed powers of D; choosing C-
sufficiently large makes their total length-weighted contribution at most e~*|R|. Pair-mismatch
errors can additionally contain fixed powers of the full main count, but 7 was chosen after that
count and makes the same bound hold. No expansion of a full column coefficient sum is retained
in (14). Finally, min(n, >, a;) < >-,; min(n, a;) for a; > 0, so the minimum can be distributed over
the fixed leaves as claimed. 0

For a basic coarse input z; = By, the histories before its ball filter are fixed signed sums of
products of averaged nested column projections on Fj, shared across groups. Their product lengths
are O(log L), so Lemma 3.4 gives losses at most Gy. Before an attempt root, ball outputs can
be set to zero. Between actual uses the positive masks and histories are still evaluated on their
inherited endpoint cells whenever needed for nesting.

6.6. Transferring complementary filters to a side.

Lemma 6.9 (Outgoing filters and near-band defects). At a use of (14), suppose slots a,b are fived
side states Sq, Sy, chosen independently of the helper catalog. Suppose the other two slots have
whole arguments Z.q s, Zq,a,s with basic inputs B., By. Expand every factor 1 — Q in slots c,d as
the difference of the identity and a positive average. In each resulting term, all positive filters on
these two slots can be removed, one at a time, by transferring corresponding helper averages to slot
a. The main term at the end is

HI(Da,SSav Sba BC, Bd)a
where Dq s is a product of helper averages of length O(log L).

For a step transferring a filter from c to a, let Q., be its individual outgoing projections,
1 <p< P, and let Qqp be the helper-rank projections with the same masks and pads. Forl = a,c,
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put
B P
Qo0 =0, Qup+1 =1, AV = Qup — Qup-1, Q=r" > Qip
p=1

Let x. be the inner history on B. after deleting the outgoing filter. In the other slots, let xq = Dy sS4
use the helper averages already transferred, let x, = Sy, and let x4 be the whole remaining history
on By. The exact difference

H[(xaa xb7©cx07 xd) - HI(@axaa CUb, xC7 xd)

18

PHL g

Z ?H[(Agxa,xb,/lgxc,xd). (15)

pq=1
Only |p — q| < 2 need be retained. The discarded far terms at each cell and group have total
absolute size at most D~||Sy||2.11|Spll2.1, for any prescribed fized Cs, after the indicated choices
of numerical accuracies.

Proof. Expand each complementary factor 1 — @ as a difference of identity and a positive average.
The number of resulting products is at most 201°2£) = poly(k). In any such product, remove the
larger rank among the current outermost filters of ¢, d, regarding an unfiltered basic input as rank
zero. Positive ranks are distinct: each cumulative rank was inserted in exactly one slot at one
search split, and the four final ball ranks are distinct. Thus the other complementary source always
has strictly lower rank than the filter being removed.

Suppose the next filter is on ¢, and use the projections and arguments defined in the statement.
The A} are orthogonal band projections at the current cell and sum to the identity.

On band p, the positive average P~ Zle Qi has weight (P — p + 1)/P, including weight
zero at p = P + 1. Therefore the difference in the statement is exactly Equation (15), with the
arguments written in role order. This proves the algebraic identity, including the terminal bands.

If p > ¢+ 2, the lower ¢ band is a difference of primals, so expand its pure sources. Their rank is
a main rank below the helper rank, and their tags belong to both helper masks needed to write the
higher a band as a difference of residuals. The helper version of (13), applied to the history on the
fixed base S,, bounds the resulting terms. The two other arguments are arbitrary L? spectators.

If ¢ > p + 2, instead expand the outer primal source of x4, using the basic expansion if it is
already unfiltered. This is a main source of rank strictly below the outgoing rank on c¢. The lower a
band is primal. Let M, be the outgoing vertex mask at its pad h + p. Classify a pure source of x4
as near if its tag is within one edge of some vertex in M, and as far otherwise. For a near source,
neighbor closure gives membership in M, 1, hence in both masks needed for the higher ¢ residual
band. Apply the main test with the entire helper band APz, as one L? spectator. For a far source,
expand the helper primal: every pair of source tags is separated, so Lemma 6.1 applies. Neighbor
closure is the triangle inequality for a cumulative mask and Lemma 6.4 at the current actual use
for a ball mask. The gap ¢ — p > 2 leaves at least this one-pad margin. The main version of (13),
already imposed on the inner history z., then bounds it. Thus helper insertions need not alter any
main catalog.

In the first direction the coefficient bound of the main source is canceled by the helper test’s
denominator. In the second direction the lower-rank main source coefficient is canceled by the main
test’s denominator; the helper primal serves only as an L? spectator. For pair mismatch, expanding
the two primal supports can cost fixed powers of the helper and main counts. Those counts
were anticipated before 75 was selected. There are only O(P?) pairs of bands and polynomially
many transfer positions. Since log P = O(k), these factors are absorbed by the prior accuracy
choices. All filters are contractions, so the remaining norm factors are ||Sg||2,7(|Sp||2,; and bounded
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complementary basic sizes. This proves the stated far-error estimate. Averages in D are bounded
directly by their tested averaged histories and do not cost the number of pad choices.

Retain the near bands and forward only the transferred main term to the next step. Iterating
deletes all complementary filters and gives the asserted final main term. The number of helper
factors remains O(log £). Restoring B, By to Y., Yy in that main term uses the full pair estimate;
every resulting difference contains an additional basic side U. These are the three-side terms
estimated in Section 7. O

We record the range convention for the retained defects. Keep their band sums together at
each fixed value of ¢ — p. If the outgoing filter is a ball filter, its final complementary band
APl =1 — Qc,p is split into the group-independent identity and the positive ball term. All other
complementary band endpoints have usable ball ranges. If the outgoing filter is cumulative, its
outer ball has already been removed, and the whole complementary band stack is shared across
groups. Likewise slot d either has one positive ball filter outermost or is shared. These conventions
concern the estimation of defects, not the transfer of its main term, and will permit the joint square
bounds of Section 7.

7. SHORT DEPTH BLOCKS AND SIDE TERMS

Three side factors can be summed at a power p € (2/3,1), using their square budgets and
the retained normalized L? bound for the fourth input. For exactly two sides, transferring the
complementary filters recovers the full-pair estimate; the remaining paired near-band terms require
an absolute estimate. We first prove a short-block comparison with Cn(q), and then reduce
the two varying sides to fixed stacks. After summing the products of their sizes, the transfer
coefficient 1/P leaves a gain P~1/2, up to small overhead and the factor (K + 2)¢(4=2) from the
short-block comparison. Throughout the side argument, Equation (17) is an explicit hypothesis for
the blockwise constant linear sides; Section 8 verifies it uniformly on fresh normalized roots.

7.1. A mixed-norm maximal estimate. We record the precise maximal estimate needed below.
All the maximal operators in this subsection act in the real variable y alone.

Lemma 7.1. Let (X, p) and (W,v) be finite measure spaces. If 1 < r,s,t < oo and v € A,(R),
then

IMygll Ly wis (xszt,wy)) < Crsa([Wla)llgll Ly wizg (xsee, o))

The constant is independent of the numbers of atoms in the measure spaces. In particular, for finite
exponents p,b,h > q > 1,

HquHLngL{; < Cpbhg ‘fHLngL{LU'

Proof. Here v € A, means that v > 0 almost everywhere and

[v]a, = sup (f Jv) (f qu‘l/(“‘l))a_l < 0.

We use the scalar weighted maximal theorem and the following family-of-pairs form of Rubio de
Francia extrapolation: if a family F of nonnegative pairs (U, V') satisfies, for some ag € (1, 00) and
every v € Agy,

/ U0 < Coy([0]4,,) / vy ((UV) € F),

uniformly in the pair, then the corresponding estimate holds at every a € (1,00) and every v € A,.
No operator relation between U and V' is assumed; see [1, Theorem 3.9].

Initially let ¢ > 0 be bounded and supported in a bounded interval in y. All the weighted
left-hand sides used in the following applications are finite: the inner norms are bounded by a
constant times the scalar maximal function of the indicator of that interval. Thus the version
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of extrapolation with finite left-hand sides suffices. The scalar weighted L' maximal inequality,
integrated in w, gives the weighted L! hypothesis for the family of pairs

Ue(y) = IMyg(y: &)y, Vel) = lg(w: & )lne,-

Extrapolation gives their weighted L% inequality for every a > 1. Choose a = s and integrate this
inequality in €. The resulting pairs

Uly) =0y, V) = 1Ve@lirg

satisfy the weighted L® hypothesis for every A weight. A second application of extrapolation, now
with target exponent r, proves the first assertion. This argument never interchanges the three
norms and requires no ordering among 7, s, t.

For general nonnegative g, apply the result to min(g,n)1_, (y) and use monotone convergence,
including My g, T Myg. Absolute values treat general g. Finally apply the first assertion to g = |f]9,
with

r=p/q, s =10/q, t="h/q,

and take the gth root. Each exponent is strictly greater than one, and the power identity for the
iterated norms is exact. ]

7.2. Comparison on a short block. A finite dyadic tree piece is completed by its terminal
intervals, called leaves; they partition its root. Only internal intervals are used in its form sum.
Consequently, at a contributing point in an internal interval I, the leaf containing that point is a
strict descendant of I.

Lemma 7.2 (Short-block comparison). Let 2 < q < 3. Let T be a finite dyadic tree piece with root
R, whose internal summation intervals belong to at most K consecutive depths and to the original
range of at most N depths. Suppose its leaves occur in the same depth block or one depth below it.
In slot j € {0,1,2,3} let z; be a deterministic Hilbert-space-valued function supported on R, with

lzjll2,L < s; for every leaf L.

Let 27 be random scalar inputs such that, for every fized finite a > 1 used below,

(Eol22(9))"" < Callzi(v)].

The constants C, are independent of the tree and K; products of at most two independent
Rademacher randomizations of a vector stack have this property. For arbitrary measurable kernel
signs |er(o)| < 1, and any subcollection of the internal intervals,

3
Eo |> Hler(o)Hi(2§, 27,25, 25)| < (14 Cn(q))Cy(1 + log(K +2))° (K + 2)C=2|R| I1s;- (16)
I j=0

Here C' is absolute. The constant Cy may depend on the fized moment bounds, as well as the fized
kernel bounds.

Proof. By homogeneity it suffices to take s; = 1. A zero size gives a zero input almost everywhere
and hence a zero form. To estimate the expected absolute value, insert a common o-dependent
scalar of modulus one into the kernel signs. It is therefore enough to estimate the absolute value of
the expected signed sum.
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Rectangles of leaf depths. For each slot write k;(y;) for the depth of its leaf. There are at most
K + 1 possible depths. Pad this list to an interval of consecutive integers of dyadic length at most
4(K + 1) and use its dyadic subdivision. Partition all four-tuples of leaf depths as follows.

If the minimum ¢ occurs in at least two slots, specify its set of attaining slots. Those slots have
depth t, and all the others have depth greater than ¢. Designate two attaining slots a,b in a fixed
order. If the minimum is unique, designate its slot a. The minimum and the second minimum have
a unique smallest dyadic index interval whose lower and upper halves, denoted L, U, contain them
respectively. Specify the nonempty set of slots other than a whose depth lies in U; all remaining
slots have depth greater than every index in U. Choose a designated slot b in that nonempty set
and put t = min U. This gives a disjoint partition into rectangles of leaf masks.

There are O(1 + log(K + 2)) length levels and a bounded number of slot assignments at each
level. At a fixed length level and assignment, write E;, for the union of the leaves selected in slot
J at position ¢. The sets E,, are disjoint as ¢ varies, and so are Ej,. There are O(K + 1) positions.
The nonunique-minimum cases are treated as an additional level with singleton positions.

Fix one rectangle and suppress ¢. Every slot has leaf depth at least ¢, except possibly slot a in
the unique-minimum case. Call the former slots regular and the latter slot heavy. We may restrict
the summation depths to s < t. Indeed, if s > t, one of the selected leaves has depth at most s
and cannot meet the interior of the internal summation interval at depth s. This observation also
excludes such leaves after the small coordinate enlargements below, by the fixed kernel support
margin.

A slow lattice and a fast torus. Write rs for the interval length at depth s, and choose 6 = (Gry,
where S > 0 is a sufficiently small fixed dyadic number depending only on the support margin.
Write

yo = 0(ng + u), y1 = 0(ny +v), no,n1 € Z, wu,v € [0,1).
On a progression this gives

nj = (1—j)n0 —I—jm, wj = (1—j)u+jv, yj :6(nj+wj).

Take a fixed torus To = R/(TpZ) of sufficiently large length, with normalized Haar measure. In
slots 0,1 define F7(n,w) = 27(6(n + w))1g,;(6(n +w)) on 0 <w < 1 and set it to zero elsewhere
on this torus. In slots 2,3 use the same formula on a fixed bounded lift interval containing all
the required w;, and set it to zero outside that interval. For example, Tp = 16 and lift intervals
contained in [—4, 4] suffice. With fixed normalization factors, the fast Haar progression integral
then reproduces the original integral: the first two factors restrict u,v to [0,1), and the other lifts
do not wrap around the torus.

Replace the kernel at §(n; + w;) by its value at the slow coordinates
(z,t") = (0no, §(n1 — ng)).

We use t’ here for the real progression parameter, to distinguish it from the depth index t. The
difference of the kernels is O(d/rs), with the same fixed support enlargement. The corresponding
normalized summand has the factor (§/75)? times a lattice sum and a fast progression integral.

Here and below the lattice form bounds follow from the same pair-coordinate argument as
Lemma 2.1. For two different progression slots the integer pair map is injective onto its image, and
the pair map on the connected torus is Haar-surjective. Thus the two-L!, two-L> estimates hold
on the product of the normalized local counting measure and the fast torus. Interpolation gives
the local absolute estimate whenever the four reciprocal exponents have sum at most two.

For clarity, all kernel-sampling errors can be summed as follows. Let M; ; be the squared mass
of the deterministic stack on the sampling windows relevant to I, including their bounded overlap
multiplicity. The support margin and the choice of 8 place these windows inside I. Hence

M;; < C|I|, > M <ClEj|.
I:depth(I)=s
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The absolute L? progression estimate, followed by Hélder in o, bounds the sum of the errors at
depth s by

1/2 1/2
0

0
C— > Mg > My < C—|Eq|'?|By| V2.
T's depth(I)=s depth(l)=s T's

We used the normalized mass bounds in the other two slots. Since >, _, 6/rs < C, these errors cost
at most C|E,|'/?|Ey|"/? for the rectangle. Summing positions by the two designated disjointness
properties costs C|R| at each length level.

Quadratic randomization on the fast torus. Put ¢ = (—1,3,—3,1). On Fourier coefficients in the
fast variable define the unitary maps

U/jv\F(n m) = e('me/c]) (n,m), v € R/(37Z).

The fast progression integral is unchanged when all four factors are replaced by Uj ., F}. Indeed its
Fourier expansion is supported on
Z m; = Z Jjmj = 0.
J J

The nullspace of these two equations is spanned by (c;j); and (jc¢j);, so m; = ¢;(h + jh') for real
h,h'. Since = jtc; =0 for £=0,1,2, we have

Zm?/cj =0.
J
Moreover, for each single slot and each fixed n, o,
E, [ |UsFf ()| duw < 2 F (0, )],
0

To see this, integration in w equates the sums of two Fourier indices, and integration over the
common period 3 equates their sums of squares. The two pairs are consequently equal as multisets.
The two possible pairings give the displayed bound. The identities are first proved for Fourier
polynomials. The pairwise L? progression estimate and the fourth-moment bound, also applied to
differences, justify passage to L? limits.

Let e;(n) be the fast L? norm of the deterministic stack on the corresponding sampling window.
Minkowski and the pointwise sign moment hypothesis give, for every needed finite a,

o a\1l/a
(Eo|IF7 (n.)]3)"" < Ca;(n).
The windows overlap a bounded number of times, so

5263 2 < CIE;|.

If slot j is regular, then e;j(n) < C. In fact, all selected leaves have length at most r;. Disjoint
leaves meeting a window of length O(d) have total length at most O(d) + 2r;: all but at most
two are contained in that window. Summing their complete leaf masses and dividing by § proves
the bound, with a constant depending only on the fixed 8. On the lattice indices relevant to any
summation interval I, the local version of the preceding mass estimate is

g 2
— ei(n)*<C
‘I’ Z ]( ) —
n relevant to I
in all four slots, including the heavy slot. All the required windows are inside I, whose leaves have
normalized squared mass at most one.
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Clipping the possible heavy slot. Write G}’U = U;,F7. If a heavy slot is present, clip G, radially
at A = (K + 2)'0; write the clipped function as Gf. For the normalized local counting measure in
an interval I and Haar measure in w, unitarity gives, at every -,

IGa — G2lly < A7 Gall3 = A7HIEY[13.

Its L* norm in the random variables is O(A~1), by the local mass estimate and the eighth sign
moment. For each regular slot, the local L? norm of G; has bounded fourth moment in (v, ).
Indeed the local measure is bounded, and the fourth-moment identity bounds its fourth power by
a constant times

9 Z ej(n)* < C.

‘I’ n relevant to I

The absolute progression estimate with exponents (1,3, 3,3) and Holder of exponent four in the
shared random variables therefore bound the expected tail error by C'/A per normalized cell. Even
the crude sum over O(K + 1) positions and O(K + 1) depths costs only C(K +2)?/A times | R| per
length level. This is bounded uniformly in K. Henceforth G, denotes the clipped function when
there is a heavy slot.

Return to the continuous form by bursts. For fixed +, o, u, v, with u, v now ranging over the whole
fast torus, set

9 () =Y GI7(n, (1 = j)u+ jv) Lyy—_sp<co} (1),

where ¢ > 0 is a sufficiently small fixed constant. The torus argument in this formula is taken
modulo Tj. If a real progression meets four such bursts, then the integer centers satisfy exactly
n; = (1 — j)ng + jni. For example, the discrepancies for j = 2,3 are integers of absolute value less
than one when ¢ < 1/20. For a fixed slow pair, the admissible offset polygon

{(a0,a1) : |(1 = j)ao + jar| < ¢,0 < j <3}

has a fixed positive area. Thus, after replacing the continuous kernel by its value at the center, its
integral on these bursts is that fixed area times §? times the desired sampled product.

This second replacement has the same summed error bound as the first one. On the relevant
indices, all the original fast sampling windows still lie inside 7. Unitarity and clipping bound the
transformed local L? sizes by those of F7. The lattice-times-torus pairwise estimate, then Holder
in the random variables, therefore uses the same masses M ; and the same geometric factor 6/7s.
Although Fourier evolution spreads the fast support on the torus, it does not create new slow
indices, so this support argument remains valid.

We may now apply the definition of Cny(q) to the burst inputs with the original admissible
kernels and original summation intervals. Only the comparison error used sampled kernels; no
marginal cancellation hypothesis has been changed. It remains to bound

3
CN(Q)/RE%U /[2 H ngj(y) du dv dy.

0 j=0

The exponents and the dependence on K. Put

2p .
Pa=pp=pe=2+20-2),  pj= — (G ¢{ab)).
*
These four exponents are finite, strictly greater than ¢, and have reciprocals summing to one.
Use fast exponents h, = p, for a heavy slot, and h; = 4 for every regular slot. The sum of their
reciprocals is at most two. The fast progression Holder estimate, followed by Hoélder of exponent
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four in (v, o) and spatial Holder with the exponents p;, bounds the last display by
3
CoCn (@) [T I1Mqgsl

o FaZI

All three exponents in each slot exceed q. Apply Lemma 7.1 in exactly this norm order.
For a regular slot the fourth-moment estimate gives

1/p;
Il s g < C <6Zej<n>%> < C|B;[r.
’ n
For the heavy slot, clipping and unitarity give pointwise in (v, o)
1-2/p. 2/ps
|Gan. Y. < AP E7 (1157
Taking the fourth random moment and then the spatial p, norm yields

”gaHLZ*L%’Upr* < CqA1*2/p* |Ea|1/p*‘

No dimension or number of signs occurs in these bounds.
At a fixed length level and assignment there are J < C(K + 1) positions. Designated disjointness
and Holder give

J
Z ’Ea7b|1/p* ’Eb,l,‘l/p* < Jlfz/p* ’R|2/p*.
=1
The other masks have length at most |R|, so their factors contribute |R|'*~2/P+. The resulting power
of K + 2 is at most

A1—2/p* (K + 2)1—2/1)* _ (K + 2)11(1—2/1)*) _ (K + 2)11(q—2)/(q—1)‘

The number of length levels is logarithmic; the two sampling errors and the clipping errors have
already been bounded at that cost. This proves Equation (16), with an absolute exponent C. All
Fourier and measurability approximations are harmless: there are finitely many slow indices, the
fourth-moment estimate controls differences, clipping is continuous in L?, and the mixed-norm
estimate gives convergence of the final bounds. O

7.3. The side hypotheses and variation of coarse outputs. Return to one attempt on a
normalized root R, one fixed active pattern in Equation (11), and one search leaf in Equation (14).
Write Dy, for the main catalog budget. Thus log Dy, < k)| the number £ of colors is k°™), and
each relevant history has length m = O(log £). Write Gy = exp(log®™M (2k)); increasing its fixed
exponent or taking a fixed power is allowed. Since K < poly(P, k), all factors (C'log(K + 2))°0™)
as well as the compression factors with budget D,,, are of this form.

Partition the depths into contiguous blocks [b,b+ K) and choose a common pre-depth uj < b
with b — up, < CK. Outputs before the attempt are set to zero. In a basic-B slot put

11
S;,()C;,S = Zl,G,S - Zl,G’,ub, b S S < b + K

We also allow a function Vj g, which is fixed throughout that block, may be piecewise in space,
and is supported on branches with needed outputs or downstream use certificates. The hypothesis
on this linear side is

Y

S IViauls < GolRl,  Go = exp(log?™)(2k)). (17)
G,b
This is assumed uniformly whenever the construction is started on a normalized root. On a fresh
attempt the linear sides may be reconstructed from the inherited basic data; no proportional local
energy bound is being inferred by merely restricting an arbitrary family satisfying the displayed
global inequality. In a basic-B slot, a side state S; g s is a sum of its rolling side and V; . In a
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basic-U slot the entire current output Z; ¢ s is a mandatory side. The basic-U square bound from
Section 5 is available on every normalized subroot. We shall prove the estimates uniformly over
these finitely many choices of side component.

The helper projections in Lemma 6.9 are constructed after these entire side states have been
fixed. Their individual mask projections are nested in depth, including their inherited values
between actual uses. Their histories have length O(m). Only whole states and those histories are
used here; no choice of a mode, height, or amplitude inside a side state is a helper base.

Lemma 7.3 (Variation on certified endpoint cells). Let Zg s be a basic coarse output in Equa-
tion (14). Consider a common collection of disjoint, or boundedly overlapping, depth intervals [r,t].
At each right endpoint, restrict to a union of t-cells having a downstream actual use certificate for
G. Then

> ke, (Zar — Zay)lz < GollLrF|f3-
G,[r,t]

The same conclusion holds for a shared coarse history with no outer ball, omitting the group sum.
The constant only acquires the given overlap multiplicity.

Proof. For this estimate expand complements by linearity and couple each pad choice across all
times in an average. Jensen permits us to treat a fixed choice. We have

ZG,S = LG,SB;F?

where L¢ s is an individual nested ball projection and B is a shared product of O(m) nested main
projection families. Basic B inputs are fixed signed sums of at most two such current histories,
which changes only a fixed factor. Split

Zgy — Zar = (Lay — Law) BoF + Lo (B; — B)F.

For a fixed group, the rows 1g . ,(La,: — La,) have a square Bessel bound, since increments of a
nested orthogonal projection family on disjoint depth intervals are orthogonal. Their adjoints have
ranges in sums of whole ball ranges at the two endpoints. A right-endpoint certificate also certifies
the required earlier input cell when its mask is nonempty. Splitting at the r-cells if necessary
therefore places these adjoint ranges in the usable endpoint spaces of Lemma 6.5. That lemma
makes the rows jointly Bessel across groups. They are local to their r-cells, so Lemma 3.4 inserts
the shared product B, at a cost Gj.

For the second term, the usable-range Bessel estimate at each common right endpoint first sums
the outer ball projections over groups. Telescope B — B.. In each telescoping term, discard the
left contractions. The changed middle factor is an orthogonal increment on [r, ¢], and the factors to
its right are evaluated at r. These middle increments form Bessel rows, and Lemma 3.4 inserts
their right factors. Summing the O(m) telescoping terms is again absorbed in Gj.

An interval coloring treats bounded overlap. Expansions of the O(m) complements cost 20(m)
and averages are restored by Jensen, without a factor counting pad choices. The proof without an
outer ball is the same middle-increment argument. Intervals crossing the start of the attempt occur
with bounded overlap; the zero convention and the one-time projection bound treat them. [l

The integrated local squared sizes of all the side components obey

> > UliSieslir < POIRL

$,G I used at s

For a basic-U side, current group Bessel and the basic square bound give this even with GGy on the
right. For a rolling side apply Lemma 7.3 to [up, s]; these intervals have O(K) overlap. A fixed
Vi,cp is counted at most K times, so Equation (17) gives the assertion for it. First-crossing stops
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for the partial path sums consequently give, outside subroots of arbitrarily small fixed total relative
length,
2 C

D Siesls @ <P

5,G
on retained paths. The fixed exponent can be increased to impose all polynomially many power-cost
caps used below. In this notation only actual uses are counted. The same convention applies to
shared side data, with no group index.

7.4. Power estimates and frozen complements. We explain which terms can be estimated
before using the stronger stack argument. Suppose that a term has three strong size factors and a
fourth bounded factor. For two mandatory group-indexed sides write, along a path,

a=(Tae)” b= (X0
G G

The third size is either shared or is bounded by its analogous group-aggregated size c¢;. Cauchy—
Schwarz in the group index bounds the absolute group sum by P%agbscs; the factor P also covers
a retained supremum bound for the fourth input. For 2/3 < p < 1,

g(asbscs)p < (; az,p) 1/3 (Z bg’p) 1/3 (2 Ci’p) 1/3 < (; a§>p/2 (; bg)P/2 (g Cz)P/Q.

S

1/2

The path caps and integration in the path point give a total P¢|R| at power p. A fourth strong
factor may use its retained supremum. In particular, this estimate takes the power after the group
sum; it does not apply the cell minimum separately to each group.

Consider a two-side term with whole current complements as in Lemma 6.9. On removing the
complementary filters, the main term has inputs

(Da,sSa,G,Sa Sb7G,s> Ba Bd)'

Replacing B, By by the full Y., Y; makes errors with a third basic side. The full complementary
pair then has norm at most n, by the base construction. Local contractions on the first side and
Cauchy—Schwarz in the two side sizes give total main cost 77P0|R\. The numerical errors of the
transfer identity have an arbitrarily small inverse base-budget factor times those same two sizes
and are negligible. The only remaining terms are the coupled near bands of Equation (15).

In a block, denote the outgoing complementary band stack by (Cg s)q and the other complemen-
tary input by D¢ s. Freeze both at b. Current pad differences are mutually orthogonal projections,
so the current local stack norm of (C’qG’ <)g is bounded; the current norm of D¢, is bounded as well.

Their differences from their values at b have squared budgets PY|R|, by Lemma 7.3, paying the
polynomial number of band indices and the O(K) overlap. When the last complementary band
is 1 — @Qp, split it into an identity term and a positive ball term, as in Lemma 6.9. The positive
outer-ball terms have joint group budgets, and the identity or cumulative histories have shared
budgets. Thus this argument does not count the same shared history once for every group.
Expanding a freeze error gives a third strong factor. If its other frozen complement is unbounded,
write that complement as its bounded current value plus its strong difference. The preceding power
estimate still applies. The same observation allows us to discard uses at which a frozen complement
is large, either at that use or at an ancestor in its block. More explicitly, if a current stack has size
at most Cy and its frozen stack has size greater than 2Cy, their difference has size greater than Cy;
hence the indicator of this event is bounded by C 2 times the squared difference size. Lemma 7.3
applies at all potential ancestor cells with downstream certificates. Propagating such an event down
its block costs at most K in the integrated square budget. Its square-root indicator is therefore a
third strong factor. Include these budgets in the power-cost path caps. On all remaining uses, both
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frozen complements have bounded local L? norms on their entire ancestor hull inside the block,
using the stack norm for the banded complement.

7.5. Fixed stacks for the two sides.

Lemma 7.4 (Side stacks). Fiz a near offset ¢ — p in Equation (15), a transfer step, and a search
path. The two time-dependent side inputs can be written, at their uses, as a sum of at most
small-overhead many configurations of fized vector stacks for each (G,b). One position is selected
at a use from each stack. The banded side stack also includes the band index. After absorbing the
number of configurations in Gg, their energies satisfy

> lIstacka,ull3 < PGolRl, ) [Istackuntouched,coll3 < GolR|- (18)
G,b G.b

The functions in these stacks are fixed before subsequent cuts of the summation set.
Proof. For a sequence Wy, b < s < b+ K, write

Wo=Wot Y (Wi— W),
[r,t]eP(b,s)

where P(b, s) is the usual disjoint binary decomposition of the prefix [b, s]. There is at most one
interval of each length in this decomposition. For a fixed length, its intervals are disjoint as depth
intervals, and the selected endpoint is at most s. Restrict each resulting fixed function to the union
of the use cells selecting it. This preserves its value at every required use and only decreases its
norm. The base position and the choices of lengths account for logarithmic factors.

For a basic-U input, use each depth s directly as a position. The current side square bound
controls the sum of its energies; subsequent helper products are local contractions. On the banded
side, paying at most P + 1 indices is permitted in the first inequality of Equation (18).

For a fixed linear side Vi, let T be the product of its subsequent averaged projections. At a
fixed band index, the outer band difference is a difference of two such products. The binary-prefix
product estimate in the proof of Lemma 3.4, now on a sequence of at most K + 1 times, gives

1Ty Vel3 + > I(T; = T:)Vabl3 < (Clog(K +2))°™ Ve 3.

[r,t] at a fixed length

Individual projections are nested; averages are coupled across times and restored by Jensen. Sum
the length levels and use Equation (17). Pay at most P + 1 on the banded side.

For a rolling input write Wy = Ts(Zg,s — Za u, ). The base term is controlled by Lemma 7.3 on
the intervals [uy, b], whose overlap across blocks is bounded. Its increments split exactly as

Wt - W’r - Tt(ZG,t - ZG,T) + (Tt - T’I’)(ZG,T - ZG,ub)'

The first term is bounded directly by Lemma 7.3. When estimating norms, keep the entire endpoint
cells containing the selected use cells: these cells still have downstream certificates, and locality of
T; makes this enlargement legitimate.

For the second term, also expand [up, ] by binary prefix intervals in a common window of O(K)
depths. Fix an outer length, an inner length, and an inner interval [a,v]. For all outer positions
[r,t] using this same inner interval, use the fixed input

X =10(Zgw — ZG,a),

where (2 is the union of the needed r-cells. This input is independent of the outer position. Since
v < 7, locality on 7-cells shows that it gives the required outputs of T; — T;.. Its norm is bounded
by keeping the union of the v-cells containing those r-cells; all of these have downstream use
certificates. For this fixed input, the product-jump estimate bounds the sum over outer positions
by (Clog(K + 2))°0™)||X||3. Now sum the squared inputs over groups and inner intervals at the
fixed inner length, using Lemma 7.3. The windows for different blocks overlap a bounded number
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of times. Finally sum the two length choices. This proves the rolling estimate with only small
overhead, and with the allowed factor P for a banded side.

The number of search leaves, transfer steps, choices of side component, and length configurations
is small overhead. Individual pad choices are not additional configurations: they remain inside the
actual averaged operators throughout. Thus summing all required configurations preserves the
asserted bounds after increasing Gy. O

The reduction to fixed stacks does not require synchronizing their two position decompositions.
For each fixed configuration choose independent Rademacher signs (¢;) and (n;) for the two position
indices, and a third independent family ((,) for the paired band indices. Randomize the banded
fixed inputs by €;(,, the untouched side inputs by 7;, and the frozen complementary band stack by
Cp- At a use, multiply the kernel by the selected position signs €;(,)n;(s). Expectation selects exactly
the two required positions and the matched bands. The remaining coefficient is (p—¢q)/P = O(1/P).
Iterated Khintchine gives every fixed pointwise moment bound required in Lemma 7.2, with the
deterministic stack norms. Initial kernel signs may be arbitrary.

7.6. Hull maxima and common cuts. We give the support convention needed to use Equa-
tion (18) without an additional power of P. For each index v = (G, b, fixed configuration), let €,
be the union of its use cells. Its maximal use cells are disjoint roots. The hull consists of the
cells between those roots and their uses. All fixed stack functions are kept unchanged when uses
are subsequently removed. A maximal function on a hull is defined on the entirety of each of its
intervals, including missing branches.

The sum of the lengths of €, is at most My|R|, where My < exp(k°()). This follows from the
active path multiplicity, the main group count, and the small-overhead number of configurations.
Suppose one family of stacks has total energy at most E|R|. Its squared hull maxima

mo(z) =  sup ][ [stack, |2
I in its hull I
zel

satisfy, by the weak L! inequality for the dyadic maximal operator,

> [{my > T}| < min(Mo|R|,CE|R|/T).

First stop at individual crossings of C1 F, losing at most C/C; of the root length. Integrating the
last distributional bound up to C1 E gives

Z/ min(m,, C1E) < CE(1 +log(2 + C1My))|R|.
o YR

Markov’s inequality then gives a joint square cap at a further small fixed loss of root length. The
logarithm, and the constants needed for the small-overhead many configurations, are absorbed in
Go. Applying this to the two energies in Equation (18) gives caps PGy and Gy respectively.
These stops are made on partial ancestor suprema, not merely on a set specified at terminal
points. More precisely, at depth s sum the suprema over the hull ancestors of depth at most s
and stop at the first threshold crossing. Remove that cell and its descendants from every original
summation set. Each triggering cell is removed before its value is included in a retained cap.
Consequently the maxima of the retained hulls satisfy the joint caps everywhere, even inside
a stopped region: only its earlier retained ancestors still contribute there. This construction is
dominated by the preceding full-tree distributional bounds and has the same measure cost. Combine
these cuts with the first-crossing cuts for the partial power-cost budgets, including the budgets of
the large-frozen-complement flags, by taking their union and using the original summands at each
first cut. A use flagged for a large frozen complement is removed only from the critical near-band
sum and is charged to the powered error estimate; the flag itself does not create a restart root.
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7.7. The near-band estimate and the conditional side bound. Fix one of the configurations
in Lemma 7.4. On each retained hull, make a sparse stopping decomposition for the two fixed
side stacks. From a piece root @, stop at the first descendants where either squared stack average
exceeds sixteen times its average on ). Their total length is at most |Q|/8. If a root average is
zero, the corresponding stack is zero on () and there is no contribution there. The sets Eg left
after removing the next roots have measure at least 7|Q|/8 and are disjoint within each fixed hull
construction.

Complete every piece by children immediately below its included cells. This includes branches
without a use and boundaries made by the common cuts. A child’s squared average is at most
twice its parent’s. Thus both side stacks have bounded normalized sizes, relative to their root
sizes, on every leaf of the piece. The frozen complementary stack and the other frozen complement
have uniformly bounded sizes on retained hull cells, and hence on these boundary leaves as well.
The piece uses at most K depths, with leaves at most one step below. Apply Lemma 7.2 to the
randomized fixed inputs.

Let ag, bg be the two side stack sizes at the piece root. On every z € Eg, including a missing
or stopped branch, the retained hull maxima satisfy

agbg < \/ma?,,(x)mbﬂ,(x).

Indeed @ itself is one of the intervals in each supremum. Hence
1/2 1/2
> [Qlagbg < C/RZ VMay My < C/R(Z maw) (X mow) < PYPGolR].
V,Q v v v

The logarithms in Equation (16) are small overhead. After the coefficient O(1/P) and the small-
overhead number of configurations, the total near-band contribution is at most
(1+Cn(q)CoPY2Go(K +2)°=2|R|. (19)

This bound holds with arbitrary initial signs at the original cells. It therefore controls the absolute
sum of the cell contributions, provided the prescribed paired band sums at a fixed offset are retained
inside each contribution. No absolute summation over their individual band indices was made.

Proposition 7.5 (Side estimate). Assume the base and localization hypotheses above, the helper
conclusions of Lemma 6.9, and the linear-side square bound (17). Fiz p € (2/3,1). After common
first-crossing cuts of arbitrarily small fized total relative length, terms having at least three side
factors have total length-weighted pth-power cost at most PC|R|, provided the fourth factor has
retained normalized L? size at most PC. This includes a fourth side, a bounded current argument,
or a bounded current argument minus side factors.

Terms having exactly two side factors and whole current coarse complements admit the following
estimates. Their freeze errors, large-complement terms, and restoration errors have total length-
weighted pth-power cost at most PC|R|. Their transferred main terms cost at most nPC|R)
absolutely. Their numerical errors are negligible after the stated choice of the main precision. Their
remaining coupled near-band terms obey Equation (19) without taking a power less than one.

All statements are uniform on normalized subroots with the same basic data. Subsequent common
cuts may remove original summands without changing the fized functions used in these estimates.

Proof. The three-side power bound was proved above using the path square caps and 3p > 2.
Lemma 6.9 gives the decomposition into transferred main terms, numerical errors, and coupled
near bands. Restoring the full complementary pair in a main term introduces a third basic side
and leaves the pair-small estimate 1 on its two arbitrary side inputs. The frozen-complement
argument accounts for every freeze error and every discarded large complement as a third strong
factor. Lemma 7.4, the common maximal cuts, and the sparse comparison then give Equation (19)
for the remaining terms.
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All cuts were imposed on nonnegative partial ancestor quantities and removed the original
summands at and below their first violation. The normalized base hypotheses, the basic square
estimate, and the root-uniform hypothesis (17) are available anew when the construction is restarted
on such subroots. The fixed functions in the parent attempt remain unchanged. The thresholds
may be chosen to make the union of the bad roots an arbitrarily small fixed fraction of |R|. This
proves the asserted uniformity and support convention.

Finally, the estimates have the required relation to the original cell minimum. The subadditivity
of z — min(n, z) removes absolute numerical errors and the critical unpowered terms. For the
remaining cell sum use

min(n, z) < n' PP,
The group sum and the prescribed coupled bands are formed before this inequality is used. Thus
every power cost gains n' 7P, whereas Equation (19) is used exactly as an absolute estimate. This
completes the conditional side argument. O

8. LINEARIZATION, PERSISTENT COMPONENTS, AND TOPS

We work on one normalized attempt with root R, for one fixed leaf of the localization identity
in Proposition 6.8. The estimates will be uniform over its leaves. All trees, lists, and collections in
this section are finite. Interval norms are normalized, whereas norms without an interval subscript
use Lebesgue measure.

This section constructs the linear sides required in Section 7 and the core data used in Section 9.
We expand each matched column once and inherit its mode labels, while freezing its coefficients
over blocks of dyadic depths. The PRE and CURRENT frequency graphs separate the linear side
from the core and give the square bound in Equation (17). Hereditary representative labels and
their first actual-use cells reaching a fixed amplitude threshold, called tops, then give the pathwise
count in Equation (28).

We write Dy, for a main-catalog budget and enlarge it by fixed powers when necessary:

log Dy, < kO,

This budget covers main-column counts, their coefficient bounds and inverse private weights, and
the multiplicity of relevant groups and actual uses along a path. The dimension of the horizontal
parameters of a vertex or of two vertices together is at most dpax < KO we take dpmax > 2. As
before, a factor

Go = exp(log®M(2k))
is a small overhead. Its value can increase from one estimate to the next. It must be distinguished
from a fixed power of P.

8.1. The data retained from localization. We specify the properties of the localization
construction used here. In a fixed basic-B role [, its output at depth s has the form

Z1.G,s = Li,g,s Bis B s,

as in Equation (14). The outer operator is an average of main ball projections of one fixed rank.
Each individual projection family is nested in depth. The product B; ,, including the constituent
projections in By g, is a fixed signed sum of averaged products of O(log £) nested main projection
families, independent of G. Every coefficient choice in these averages is fixed across time.

We use the following conclusions of the preceding constructions. First, columns and ball-mask
matches are inherited along a path, and a matched main column has a short path to the primary
center of its group. The endpoint version of Lemma 4.3 and Lemma 4.4 therefore apply at its
first match. Second, an endpoint cell with a nonempty ball mask can be retained whenever it
has a downstream actual-use certificate. The whole usable-range spaces of distinct groups of the
fixed color satisfy Lemma 6.5. This statement concerns the spans of main columns on the entire
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actual uses
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up=b—4K vp=b—2K b th=b+K
freeze outputs common test cell block CURRENT
begins scale

FIGURE 1. A block [b,b+ K) of dyadic depths. Depth increases to the right and
spatial scale decreases. Coeflicients are frozen at u, = b — 4K. The PRE and
CURRENT graphs defined below are both evaluated on the same vy = b — 2K cell,
using comparison scales r,, and ry,, respectively, where ¢, = b + K. Each primary’s
first-match expansion is inherited unchanged across blocks. The counting blocks in
Figure 2 use a different partition.

endpoint cells, including all repetitions of such cells; it is stronger than a separation statement
only at actual uses. Third, all the endpoint projections and shared histories are among the column
families covered by Lemma 3.4. Their column budgets are D,,, rather than the larger mode budget
introduced below.

These properties also hold on the nested extensions past stopping boundaries used to define
the original summands. We keep entire input endpoint cells when applying a projection; only its
output need be restricted to branches with a downstream certificate.

8.2. A single expansion at the first match. Choose a dyadic integer K, whose size will be
specified below. Partition the depth schedule of the attempt into blocks [b,b + K), and set

up =b— 4K, vy =b— 2K, t,=b+ K.

Let rs be the interval length at depth s. In a basic-B role freeze Z; g ,,, and set it to zero if
precedes the attempt. Positive ball masks and their histories are evaluated at these pre-depths
even when the group has no actual use there. We retain a vp-cell J for this purpose only when a
descendant actual use of G occurs in the block. Basic-U roles are not linearized. Figure 1 records
these depths and the common test cell.

Fix a group G, with primary center z, and a basic-B role [. A primary in this discussion is an
individual main column ® available to the maximal pad of this role’s outer ball filter. Distinct
linear shifts of one vertex tag are distinct primaries. At its first match, on a cell Iy, make one
expansion choice and retain that choice on every relevant descendant of Iy. The lists of primaries
and their modes are therefore nested. Separate first-match branches may have separate expansions
and private labels. In particular, nothing in an already chosen mode list is resampled at a later
freezing time.

Choose an integer (Qg, common to the roles of this group and within the main budget, clearing
the denominators of C, and put 9 = 6,/Qo. For a uniformly random branch offset p on the unit
cube, set

() =p+{0y—p},  P(y) =Xy’ + (09)" Codl(y).
The braces are coordinatewise fractional parts. Choose a product Gevrey cutoff (°, periodic in
0.y — p, with 0 < ¢” < 1, vanishing within distance . of a coordinate cut and equal to one outside
distance 24., where
be = exp(—kCe).
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The exponent C. is fixed sufficiently large after the main budgets. Translation invariance of the
offset gives

EoCP(y) =cc >3, Epll = (" ®))*]* < Cdmaxde
at every y. A zero-dimensional horizontal parameter has the constant convention (¥ = 1. For each

role and group the offset will be common to every branch and time, and independent of the already
completed main selections.

Lemma 8.1 (First-match expansion and bounded lift). At each first match Iy, there is a finite,
permanently labeled expansion

W)pas)e(—ap’(y)) =D asme(Amy” +1my) + 0(6), v € I,

where all the modes belonging to this primary have the same \,,. We may use augmented mode
atoms

Un(y) = (W’ ©)eny® + my), ef’em) - (20)

Their private indices distinguish primaries and first-match expansions. For an admissible budget
Dy, with log D1 < poly(P, k), we have

Aml 10> < D1, > |agm| < Di,
m

and the number of modes is at most D1. For two modes of this primary,
Ym — Yy = @+ (04,7), ac Qdimw”’ﬁ) has height at most D;. (21)

There is a block-independent pointwise linear operator %), of uniformly bounded norm, mapping
each frozen outer ball output to exactly the corresponding synthesis of Equation (20).

Proof. The branch cutoff makes the conjugating factor a smooth quadratic chart supported in
a bounded branch cube. At Iy, the joint difference data of v and z obey the endpoint version
of Equation (2), with the harmless fixed factor ¢;. Recenter at I, choose one rational splitting
there, and apply Lemma 4.4. Its tail estimate gives the stated uniform error and finite coefficient
and count bounds. A single splitting gives a single effective quadratic coefficient for this primary.
Recentring adds a common unrestricted linear shift; the differences of the remaining linear shifts
are rational combinations of the two endpoint horizontal vectors. Clearing (o gives Equation (21).
All these choices are made once.

Here is an explicit lift, which will also explain its operator properties. Write the main atom as

d = (pgp, 6(11)/2eq)), and set

qo(y) = ZCL‘I’,m(wm)phyS(y) - (Cp(y))2‘)0<l>(y)-

It satisfies |gp| < 0. on the matched subtree. For a main augmented input F', define the physical
part of Z; oI by

(ORI S}

® matched at y €@
Its mode coordinate m, belonging to P, is

Fy
6125{2 <I>,m 1522/) 9
€p

and is zero before the appropriate match. The main count and inverse weight bounds, followed
by Cauchy-Schwarz, bound the physical correction’s pointwise operator norm by §.DS. Choose
€ém > 0 so small that the squared norm of the mode-coordinate map is bounded by one. The
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preceding count and coefficient estimates allow log(1/€y) < poly(P, k). Thus the whole lift has a
uniform pointwise norm.
An outer ball output on a cell has a representation ) g Sp® with constant coefficients, including

when the projection is averaged. Its main private coordinate is exactly e(lb/ 2ﬂq>. Substitution in the
displayed definition gives > g ,, 860 m¥m, as required. The lift is pointwise and hence cell-local;
it has not been commuted through any projection. O

Put
Ziapy = H1,621,Gu

on the retained branches. It is a mode sum ), a,, ¥, with coefficients constant on the w,-cell.
Its available list may include every primary matched for the maximal pad and rank, whether or
not its coefficient is zero. Fix a budget

D, > ek’ log D, < poly(P, k),

large enough for all the preceding mode counts, rational heights, coefficient sums, inverse private
weights, and Qq. It also bounds the total number of available modes over all relevant groups along
a path, all actual cell/group uses, and the sums ), |a,| in normalized frozen evaluations. These
bounds follow from the main coefficient bounds and Lemma 8.1; groups with a certified nonempty
endpoint already have historical data on that path. We use disjoint private coordinates to place all
the required spaces in one Hilbert space.

8.3. The common progression multiplier and parameter order. The common gauge has an
additional property needed in the core estimate. Allow four different offsets p;, and let y; = yo + jt.
On the supports of their four cutoffs, []; e(c;p (y;)) agrees with a smooth periodic multiplier in
(Yyp, 9t), for any anchor I’. This multiplier can be chosen bounded by one.

To verify this, write d; = d”i(y;). Each d; — 60,y; is an integer vector, so

kj =dj — (1= j)do— jda

is an integer vector. It is bounded, and locally constant away from the branch cuts. The identities
256 =206 =2, j?c; = 0 cancel the quadratic terms and the terms containing dy, dy, leaving

[T eCesp” () = e| D es(0:95)" Cak;
J J

For each fixed carry choice the right side is an ordinary character on the indicated torus, since Qg
clears C,. Multiply it by slightly enlarged smooth cutoffs equal to one on the required supports,
and extend by zero at the cuts. The pieces then give the asserted smooth periodic function. The
same construction works after changing the anchor, because the coordinate change has integer
coefficients.

Gevrey bounds for these cutoffs and the finitely many carry pieces give admissible absolute
Fourier coefficient sums, uniformly in the offsets. Enlarge D, to cover those sums, including cutoff
products such as (¢#)2. Only after this enlargement, truncate their Fourier series with absolute
tails at most D;3%. Denote a common frequency cutoff by B,, where log B, < poly(P, k). Thus
there is no circular choice between a coefficient-sum budget and a Fourier truncation radius.

We now fix the rest of the parameters. Let A = 10 and choose a sufficiently small absolute
0x > 0. Set

C, = (10dmax D) P0max RM = [log, C,] + 2A + 10.

Cramer’s rule shows that expressing a height-D, vector in a basis of such vectors, in dimension
at most dmax, uses coefficients whose absolute values and common denominator are at most Ci.



THE TRILINEAR HILBERT TRANSFORM ON THREE L3 INPUTS 67

Choose an integer J, sufficiently large compared with
0, 2dmax R log(2Dy,),

and put
L,=6"  E,=AM" (0<h<J).

Here Ay is an integer chosen as a sufficiently large fixed power of C.65% B, D,. The notation By
denotes a shift bound, not a projection. Set = = D109 Choose a rational height bound

H > (dmaxC*EJ* B*LJ* Q()E)lo,
and then a gap factor
T> (dmaXH)Cd?naxg
with a sufficiently large absolute C'. All their logarithms are polynomial in P, k.

Finally choose the dyadic block length K, still polynomial in P,k, sufficiently large after
poly(dmax)(1 +logH) 4+ log 7. In particular, if W is the width of a log packet in Lemma 3.5 at
height H, require K > W +2log, T, after converting W to base-two logarithms. Increase K further
whenever needed to make D,2 4% smaller than any fixed inverse power of D,. These choices have
fixed polynomial degrees independent of q.

For a mode let wy,(z) = 2\, + Yy, Its first match is no later than w, if it is in the list frozen
at up. Lemma 8.1 therefore gives, on a vy-cell,

Ty, OSCJ Wy < C’D*2_4K.

This estimate also applies to every earlier retained mode when it is viewed on a later pre-cell.

8.4. Two component graphs. On a retained wvp-cell J, use the common list frozen at uy. At
height h, join two modes in the PRE graph if the first bound below holds, and in the CURRENT
graph if the second holds, for some integral n with |n|. < Ej:

sup |wm (z) —wpy () +n-9/Ly| < Z/ry, or < E/ry,, respectively. (22)
zeJ

Write &,(m) and Fp(m) for their components. PRE refines CURRENT. Both graphs increase
with h: an old witness is replaced by 6n, which is allowed since Ay > 6. They also increase along
successive blocks on a path, on retained lists, since the pre-cells shrink and the thresholds increase.
For a set of modes D, let w(D) be its set of primary labels. A minimal component means the
component at height zero.

A primary with parameter vector © = (6,,v) is nonexceptional at this block if every rational
vector a of height at most H satisfies

la-0| < T ry, or la-O| > T/ry,. (23)

Lemma 8.2 (Exceptional blocks and the tiny rational space). Fach primary is exceptional in
at most Cdmax blocks on a path. At a nonexceptional block, let Koz be the rational span of all
height-H wvectors satisfying the tiny alternative in Equation (23). If a vector of height at most H
belongs to Kiat, then it too satisfies that tiny alternative.

Proof. Fix the primary, put ry = r927%, and write 7 = log, 7. For a nonzero evaluation set
z(a) = logy(Ja - O|rg). Exception at block start b means

b—2K —1<z(a) <b+ K+T.

Lemma 3.5 places all these x(a) in at most dpax packets of width W. A packet [a, a + W] can
cause an exception only when

a—K—-717<b<a+W+2K + 7.
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This interval has length at most 4K by our choice of K, so it contains at most five starts of the
K-spaced block schedule. Zero evaluations are always tiny.

For the second assertion, choose a basis of tiny vectors from the defining set. Cramer’s rule ex-
presses any height-H vector in its span with coefficients of total absolute value at most (dmaXH)Cdgnax.
Its evaluation is consequently bounded by this factor times 71/ Tv,- The choice of 7 makes this
strictly smaller than 7 /r,. The gap in Equation (23) then forces the tiny alternative. O

Put ‘
Kp={we Qdimo= . (0,w) € Kyat}-
The space K¢, and hence Kpg, can depend on the primary and block.

Lemma 8.3 (Height stabilization). For a nonexceptional primary, all but Cdyax RY heights have
the following property: if two of its modes are in one CURRENT component at height h, then they
are directly adjacent in the PRE graph at height h — A. We call these heights height-good for the
primary.

Proof. Abbreviate R = R, and discard h < R’. If two modes of this primary are connected
in CURRENT, sum the edge witnesses along a simple connecting path. There are at most D,
edges. Their quadratic parts cancel between the endpoints, because the primary has one effective
quadratic coefficient. With a from Equation (21), this gives an integral mj, with |mp|ec < DiE}
and
‘CL - O +my, 19/Lh| < D*E/Ttb.
The vector a + (0, myp/Ly) has height at most H. Since D,= < T, the gap implies
a+ (0,mp/Lp) € Kyat.
For each height 7, let V; be the rational span of the height-D, vectors ¢’ for which
qd + (0,m/L;) € Kray for some m € z4im 0= M| < DL E;.

Let U; be the rational span of the integer vectors in Kp with size at most C2D, FE;. Both families
increase. Discard every h for which the rank of either family changes between h — R’ and h. There
are at most 2dy.x R’ such heights, since each rank can increase only dy,ay times.

At a remaining height, a € Vj, = V},_p/. Express a = }_; bja; using a basis from the defining
vectors at h — R/, with witnesses m;. The b; and their common denominator are bounded by C,.
Subtracting the corresponding relations in K.t shows that

mp — 6R/ ijmj € Kp.
J

After clearing the common denominator this is an integer vector whose size is at most C2D, Ey;
this follows directly from the witness bounds and the choice of Agy. It belongs to Uy = Up_gr,
which we denote by U.

The lattice U N Z4™? is saturated: if a nonzero integer multiple of an integer vector belongs to
U, the vector itself belongs to the rational space U. Thus the quotient Z4™?% /(U7 N Zdim =) is free.
In an integer basis of this quotient,

[mp] = 6" bjlmy].
J
The right side has integral coordinates. The common denominator bound and R’ > log, C\ + 2A

show, coordinate by coordinate, that each is divisible by 62: the valuations at both 2 and 3 are at
least A. Other denominator primes do not affect these divisibilities. Choose an integral lift m’ of
[mh} / GA.

Then m' — 6% -4 >_jbjm; € U. Choose linearly independent integer vectors of size at most
C3 D, E),_ p spanning the rational space U, from the definition of U,_ /. Subtract integer multiples
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of these vectors from m/, rounding the coefficients of the preceding difference. The result remains
an integer lift and satisfies

|m,‘oo < 6R -8 Z ’b]| ‘m]|oo + dmaxch*Eh—R’ < Eh_a.
J
The last inequality is one of the permitted fixed-power choices of Ag. This rounding argument
uses a small integer spanning set of the rational space, not a lattice basis, and therefore incurs no
covolume factor.
Finally, my — 6%m’ € U C Kp, so

a+ (0,m'/Ly_A) € Kyat.

Its height remains at most H. Lemma 8.2 makes its evaluation at most 7 ~1/r,,, which is below
the PRE threshold. Equation (21) gives the required direct edge. O

8.5. Good modes and the bad-density count. For h > A, call a mode good at h when

[logy 1 |m(En—a(m))] = [logy 1 [7(Fn(m))|]

and at least nine tenths of 7(Fj(m)) are nonexceptional and height-good at h. Every h < A is bad.
A mode is a core mode if at most 0. (Jx + 1) of its heights are bad; all other modes are linear-side
modes.

Lemma 8.4 (Coherence of good predicates). Good modes in one CURRENT component at height
h have the same PRE component at height h — A. The core/side decision is constant on each
minimal PRE component. Moreover, core modes in one minimal CURRENT component have
identical good predicates throughout

Hup :=1{h € Z: [46,J] < h < J,},

and have the same PRE components at height h — A there. Every core mode has bad proportion at
most 20, in Hup.

Proof. Write F' = 7(Fp,). Each predecessor of a good mode has more than |F'|/1.1 primaries. Two
such predecessor primary sets intersect in more than (2/1.1 — 1)|F|, and thus their intersection
contains a nonexceptional height-good primary, since fewer than one tenth of the primaries are
excluded. The witnessing modes of that primary belong to F5. Lemma 8.3 joins them directly in
PRE at h — A, so the two predecessor components agree.

Modes in the same minimal PRE component have the same components at every larger height
and in CURRENT, so all their predicates agree. This proves the second assertion. For the last
assertion, two core modes have at most 20, (J, + 1) bad heights between them. Our lower bound on
Jyx ensures that the interval of integer heights below 44,.J, contains more heights than this. They
therefore have a common good height hg in that interval. Their CURRENT components at hg
agree, since their minimal CURRENT components agree. The first assertion identifies their PRE
components at hg — A. Nesting then identifies all later PRE and CURRENT components, which
also identifies the corresponding predicates. Finally, |Hup| > (1 — 464)Js, so the full-range bad
count 0, (Jx + 1) is at most 20.|Hyp| for our small §, and sufficiently large J,. O

We give the counting argument for side modes explicitly. The simple summation principle behind
it will be used twice.

Lemma 8.5 (Entry-rank summation). Let S; C --- C St be nonempty finite sets with |Sp| < M.
Suppose Xy C S, and each element belongs to at most A of the sets X;. Then

T |Xt| [M]

1
> o= < AHy, Hy =) - <1+logM.
= 15 r

r=1
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Proof. Enumerate elements by first entry into the increasing sets, breaking ties arbitrarily. A
containing set for the element of entry rank r has at least r elements. Its total contribution is at
most A/r. Sum this bound over the elements. O

Lemma 8.6 (Bad-density chains). Fiz 0 < §,5 < 1, integers J > A > 1, and M > 1. For
1<i<N,0<h<J, let Py and C;p, be nonempty sets of primary labels, each increasing in h,
with cardinality at most M, and satisfying

Pin CCin CPitin (i < N).

Let X; be the exceptional primaries at position ©, each primary exceptional at at most B positions.
For a fized position, suppose each nonexceptional primary is height-bad at at most A heights; write
Y. 1, for these height-bad primaries. Declare h < A bad, and for other heights declare h bad if the
floor logs of |Pi h—al| and |C; 1|, to base 1.1, differ, or if
[(Xi UYin) NCinl

|Ci.nl
Suppose each position has more than 6(J + 1) bad heights. Set L = |log, ; M | and

Q=A(L+1)+ B 1AHy,.

> .

If J+12>2Q/9, then
2
N < 5(L+5—1BHM).

Proof. Write p; 5, and ¢; j, for the two floor logs at height h. Their values are integers between 0
and L. For h > A, the first failure indicator is bounded by

Cih — Pijh—r = (Pih — Pin—na) + (cip — Dijn)-

At fixed 7, the sum of the first term over A is at most AL, because each increment of the increasing
sequence p; p, is counted at most A times. At fixed h, the temporal nesting gives

Z(Cz‘,h —pin) < eNp—Dip < L.

)

Including the initially bad heights, this contributes at most NA(L + 1) + (J + 1)L bad incidences.

The second failure indicator is bounded by S~! times the sum of the exceptional and height-bad
fractions. At fixed i, Lemma 8.5, applied as h increases, bounds the height-bad fractions by AHj,.
At fixed h, apply that lemma as ¢ increases to bound the exceptional fractions by BH ;. The total
bad count is therefore at most

NQ+ (J+1)(L+ B 'BHy).

On the other hand it is greater than dN(J 4 1). The assumed lower bound for J + 1 absorbs N@Q
into half of this last quantity, proving the result. O

8.6. Separated projection rows. We record the analytic consequence of graph nonadjacency
that is used both for side events and for tops.

Lemma 8.7 (Separated mode rows). Fiz a role and group. Consider a family of dyadic cells J.,
with a nonempty set M. of available mode labels on each cell. Suppose that along every path:

(1) the sets M. for cells containing that path are pairwise disjoint, and their total cardinality
is at most Dy;

(2) for distinct overlapping cells, every cross pair of mode atoms has normalized inner product
on the smaller cell at most D72 in absolute value.
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Assume the same cross-pair bound for distinct sets on the same cell. Let P, be orthogonal projection
onto the restrictions of {ty, : m € M.}, with output supported on J.. Then

Y_IPF|? < C|F|?
e

with an absolute constant.

The cross-pair hypothesis holds if the sets have no shared or adjacent modes in the later PRE
graph and J are the associated pre-cells. It also holds for actual-use cells if the sets have no shared
or adjacent modes in the later CURRENT graph.

Proof. First verify the asserted oscillatory bound. The common factor e(¢;p”) cancels between two
physical atoms. Fourier-expand (¢?)? on the ¥ torus, retaining frequencies of size at most B, with
absolute coefficient sum at most D, and tail at most D;3%. At height zero these shifts are allowed
because Ey = Ag exceeds B,. At a larger height the corresponding shifts are multiplied by Ly, and
B.L; < E}, by the choice of Ap.

For each retained shift, nonadjacency gives a point of the relevant pre-cell where the absolute
phase derivative exceeds its graph threshold. The affine-slope oscillation bound makes the absolute
derivative at every point of that cell at least half the threshold. The derivative is affine and of
constant sign, so the elementary first-derivative oscillatory estimate on any interval applies. For
PRE on a pre-cell it bounds the normalized integral by C/=. For CURRENT on an actual cell I,
it gives the same bound, since |I| > ry,. The cutoff coeflicient sum and tail give

CD*/E+ D*_300 < D*—QOO

after increasing the starting budget. Distinct labels have orthogonal private coordinates, so they
contribute no other inner product. Earlier modes satisfy the same slope-variation estimate on the
later pre-cell by inheritance.

For the Bessel conclusion it suffices, by duality, to bound the synthesis of arbitrary f. in
these projection ranges. Write fe = 17, 3, m, Be,m¥m, and put be = (32, \Be,m|2)1/2. Private
coordinates give

| Jelb2 < DI fell”.
For an overlapping pair, constancy of these coefficients on their cells and the cross-pair estimate
bound its inner product by
D J. N T | beby.
There are at most D, participating rows at a path point. Consequently
2

S el <07 [ {3 be| do

-y R\ eze.
< DY T2 < DY felP
e e

Adding the diagonal proves the synthesis bound and hence the row Bessel bound. This calculation
uses a pathwise label count; it does not count the number of unused depths between rows. O

Lemma 8.8 (Composition with the lift and main histories). Fiz a role. For each group, suppose a
family of mode projection rows P,, supported on cells J., has squared Bessel bound at most Gy.
Suppose J. C ue, where ue is a usable main endpoint cell with a downstream actual-use certificate.
The mode list of P. is drawn from the list available at u.. Then the frozen row outputs

Pe %l,G Ll,G,“e Bl,ue Blvue

satisfy a joint squared bound Go|R|, over all groups and rows. Here By, is the basic-B input
generated by its specified constituent main projection families from the original normalized input.
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Proof. Initially omit the shared histories. For one group, P.%, ¢ is a Bessel family with the same
type of bound, since %, ¢ is one fixed bounded operator. It depends only on J., and therefore
also only on the containing decision cell u.. Lemma 3.4 applies to the outer individual main ball
projection at that cell. It permits arbitrarily many rows with the same decision cell. Its loss is a
fixed power of log(2D,,). Averaging the pad choices uses the triangle inequality in the Hilbert sum
of row outputs and costs no number-of-pads factor.

Let Ag be the resulting row operator for this group. For an individual outer projection its row
adjoint has the order

L1, %/ ¢ Pe.-

Its range is thus in the main ball range on the entire cell u.. With an averaged projection, it lies in
the sum of these usable ranges. Lemma 6.5 gives

Z At wg
G

Duality proves the joint Bessel bound before the shared histories. This is the step for which full
endpoint cells and their downstream certificates are needed.

Finally apply Lemma 3.4 again to these joint rows, with decision cells u, to insert the shared
histories. Expand complements and the fixed signed sum in Bj, and keep the positive averages as
averages. Their product lengths are O(log L), their column log-budgets are polynomial in k, and
the number of signed terms is a small overhead. The compression loss is therefore Gy. The original
input has squared norm at most |R|. All operators have remained in their indicated order. ]

2
< C Yl AGwel* < Go ) llwel*.
G G

Proposition 8.9 (Square energy of the linear side). For each basic-B role, on every retained
vy-cell let Vi gp be the exact subtotal of the linear-side modes in Z; gy, including their private
coordinates. Set it to zero on branches without a needed output or certificate. Then

> IViasll® < GolR|.
Gb

In particular these functions satisfy Equation (17), uniformly in the branch offsets.

Proof. Fix I,G. An event is a triple (b, J,£), where J is a retained vp-cell and £ is a minimal PRE
component of side modes. Such a component consists entirely of side modes by Lemma 8.4. Split
block indices into their ten congruence classes. Within one class, link an event to a later event on a
descendant path when some of their modes agree or are adjacent in the later minimal PRE graph.

For two linked events, every earlier CURRENT edge persists in the later PRE graph. Indeed the
later pre-cell is contained in the earlier pre-cell, the mode lists persist, and the separation of block
starts gives vlater = tearlier- Lhe minimal PRE link also persists at every height. Consequently,
choosing any mode in each event of a linked chain gives

n(&,) Cm(F)) C (g Y)
at every height.
Apply Lemma 8.6 with

M = Dy, B = %a A= CdmaxREta B = Cdnax, 0 = 0y

The height multiplicity comes from Lemma 8.3; the exceptional-block multiplicity comes from
Lemma 8.2. Every event mode has more than d,(J. + 1) bad heights. Our choice of J, meets the
lemma’s lower bound. Thus every chain has length at most

Cs, dmax 10g(2Dy,).
For clarity, the inequality being absorbed is
6N (J, +1) < Ndpmax R™ 1og(2D1) 4 (J4 + 1)dimax 10g(2Dy).
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Although RM depends on the mode budget, it disappears from the final chain-length bound.

Give each event its longest-chain level. Linked events have different levels. Distinct overlapping
events in one level therefore have no shared or adjacent modes in the later minimal PRE graph.
Events on one cell are distinct components and have the same separation. Their label sets are
pairwise disjoint on a path, with total count at most D,. Lemma 8.7 applies to the orthogonal
projection FPg ; onto the augmented columns of &£, restricted to J. Summing the ten congruence
classes and the bounded number of levels gives squared Bessel bound Gy for the event rows.

The decision cell for a row is its containing up-cell. Apply Lemma 8.8 to obtain

> NPesZicol? < GolR. (24)
G.b,J,E

Zero outputs from pre-depths before the attempt were omitted.

It remains to pass from projections to exact coefficient subtotals. Write Tg ; for that subtotal.
Every mode outside £ is PRE-nonadjacent to every mode inside it. The oscillatory estimate in
Lemma 8.7, the private-coordinate lower bound, and Y, |am| < D, give

|Pe.sZ1gp — Te.gllo.g < D0

For example, pairing the complementary subtotal against a unit vector in this range costs its

coefficient ¢! norm, at most Df/ 2, times the outside coefficient sum and the pair bound D 2%,
Within one event level the number of occurrences on a path is at most D,. The number of levels
is Gg, and the budgets also include all groups present on these full-cell paths. Thus the squared
additive errors summed over all events are negligible compared with |R|.

Finally, on each J the different minimal PRE subtotals are almost orthogonal by the same
coefficient calculation. Their sum is V} ¢ . Summing their squared norms in Equation (24) therefore
proves the assertion. O

8.7. Fixing offsets and separating the side terms. Define A; ¢ as the exact core subtotal of
Z1,Gp- In a basic-B role put

Sics = Z1.G,s — Z1,Guy + V1,6 b<s<b+ K.

In a basic-U role set S; s = Z; G,s, With no core term. Taking physical components gives

Zias = Aap + Sias + EL.ap, Eap = (Z1,Gup ) phys — (Z1,G.,b) phys-

Only this displayed identity uses the scalar error & ¢ ; the mode subtotals themselves retain their
augmented coordinates.

We can choose the offsets so that the errors have negligible integrated square energy on all actual
uses. To see this without any independence assumption about the eventual core choices, let

ZiGouy = Y, Bo®.
®

The explicit lift gives
€1 = (1= (C*) (G )ohys = D Pad.
®

The coefficients g, their normalized main bounds, and the full collection of actual main uses
were fixed before drawing the offsets. On its own wp-cell, an outer main projection has coefficient
sum and physical supremum at most Dgl. This bound follows from its private weights and the
normalized input on that cell and does not lose a factor from the lag 4K. Therefore

Ep|gl,G,b(y) |2 < ngmaxac
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on every needed branch. Summing over all original actual cell/group uses, before any offset-
dependent mode selection or pruning, gives

EP Z “” HEZ,G,b(I) H%,I < ngmaxéc |R‘
1,G,I used

By enlarging C., this is smaller than any required fixed inverse main-budget power times |R)|.
Choose offsets satisfying the resulting bound and keep them fixed. Subsequent core decisions,
restrictions, and stopping only remove nonnegative terms from this error sum. They need not be
independent of the offsets. Proposition 8.9 was uniform in the offsets, so its estimate remains valid
for this choice.

The rolling variation bounds and the path pruning in Section 7, now supplied with Proposition 8.9,
give

Z HSI,G,ng,Is < PC

5,G
along a retained path. Individual core sizes are also at most P¢: use the bounded lift, Ly =
Zs—(Zs — Zy,), and the corresponding bounds for V; 5. The local absolute L? form bound and
Cauchy—Schwarz over the original actual uses now make every term containing a physical error
negligible; its other three sizes are at most P¢, and the original path multiplicity is within the
main budget.

Expand Equation (14) with these arguments. Keep the terms with at least three core roles
for the next section. For a term with exactly two side roles, replace its two core complements
by the whole current Zg s arguments. The corrections have at least three sides, apart from the
physical errors just treated. Proposition 7.5 applies to the resulting two-side terms with whole
complements, through Lemma 6.9; it also bounds the terms with three or four sides. Its powered
costs use the minimum in Equation (11) and obtain the factor n° for any fixed sufficiently small
€ > 0. An original basic-U role has remained a mandatory side throughout. In particular, the
restored complementary arguments are the specified basic-B inputs required by the pair-smallness
estimate.

8.8. Hereditary representatives. Fix a height h € H,, and a basic-B role. Call a CURRENT
component Fp successful if it contains a core mode good at this height. By Lemma 8.4, all its good
modes have one predecessor &,_a. Its type is the pair

(logy.1 [m(En—n)l] , [log11 [En—all) -

The first coordinate counts primaries and the second counts modes. Both are needed in the
following construction.

Lemma 8.10 (Hereditary representatives). Fiz the height, role, group, and type. We can choose a
representative mode a € E,_a for every successful component so that it is inherited whenever an
earlier successful predecessor on the same path is contained in the current predecessor. Distinct
representatives on comparable actual-use cells have no adjacent pair of component modes in the
later CURRENT graph. In particular, if 1,1 are such cells and x, € I N1, then their distinct
representatives satisfy

|wa (T4) — war (24) + -9/ Ly| > = max (1|74 |I'|71), nezYm% n| < E,.  (25)

no | [1]

Proof. Say an earlier successful component links to a later one if a mode of the earlier component
is equal or CURRENT-adjacent, at the later height-h graph, to a mode of the later component.
Persistence of the earlier CURRENT edges then gives Fearly € Flate: Write F' = m(Flate). Later
goodness and the common first type coordinate imply

|7T(5late)| > |F‘/1.1, |7T(gearly)| > ’W(glate)vl-l > |F|/1'12'
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Both predecessor primary sets lie in . Their intersection therefore has more than (1/1.1+1/1.1%2 —
1)|F| elements, a proportion greater than one tenth. It contains a later nonexceptional height-good
primary. Two witnessing modes of that primary lie in Fj,te, one from each predecessor. Lemma 8.3
joins them in the later PRE graph at h — A. Earlier PRE edges persist, so

Eearly - glate .

The same argument at one block reduces to uniqueness of the good predecessor.

Now process the considered pre-cells in block order. If a current predecessor contains an earlier
successful predecessor of this type on its path, inherit its representative. Otherwise choose any
mode of the current predecessor by a fixed ordering of labels. To prove consistency, take any two
earlier predecessors contained in the current one. Equality of the second type coordinate gives each
more than 1/1.1, and in particular more than one half, of the current mode count. They intersect.
They lie on one path, so their shared mode is a link from the earlier to the later of them. The
inclusion just proved makes them nested. By induction all their inherited representatives agree.
Comparable pre-cell data occur on ancestors, and the list and graph are constant throughout each
pre-cell, so this defines representatives consistently for all its actual descendants.

If two components on comparable uses with this type had equal or adjacent modes in the later
CURRENT graph, the same inclusion argument would force inheritance of the earlier representative.
Thus distinct representatives imply the asserted nonadjacency of every cross pair of modes. Suppose
I’ is the later, smaller actual cell, in a block with pre-cell J’ and comparison depth t;. For each
allowed n, nonadjacency gives

sup |we () — war(z) +n -9/ Ly| > ZE/ry,,.

zeJ’
The slope oscillation on J’ is negligible compared with this threshold, so its value at x. is greater
than Z/(2r,,). Since |I'| > ry,,, this implies Equation (25). O

The representatives are mode labels, not numerical frequencies; different labels may initially
have identical scalar atoms. Equation (25) is the separation obtained for the distinct labels that
actually occur with one fixed type on a path. All lattice shifts in this equation, and in the later
frequency boxes, are integral.

8.9. Sizes of components. At an actual cell I in the block, for each successful F = Fj, define
2

o= Y | 14pll2r+ D7 > ol | - (26)
DCF "meD

Here D ranges over the minimal CURRENT components, and Ap is its full core subtotal, in the
augmented mode space. The small coefficient term will absorb later uniform linearization and
Fourier-truncation errors without replacing the component’s L? amplitude by its coefficient sum.

Let Pz denote orthogonal projection on the restrictions to I of all mode labels in F, and let
Vr be the exact linear-side subtotal on those labels.

Lemma 8.11 (Component-size comparison). At every actual cell,
0% SN\ PriZicplss + IVFl + DI,

Y VFIE S IViesll3
f

(27)

where the second sum can be over the successful components. The same almost orthogonality
controls arbitrary coefficient subtotals separated into distinct minimal CURRENT components.
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Proof. Modes in different minimal CURRENT components are nonadjacent in that graph. The
oscillatory proof of Lemma 8.7 applies on I, because |I| > ry,. Its synthesis calculation on this
single cell shows that for arbitrary subtotals fp in distinct components,

2
Y fol =D Ifol3
D D

The constants are uniform, since the off-diagonal norm is at most a fixed small inverse power of D,
after the private-coordinate bound. In particular this is a two-sided estimate and applies to any
subset of labels inside each component.

Let Tr be the full coefficient subtotal on F. Its core subtotal is Ar = Tr — Vr. The preceding
estimate bounds the sum of the squared core component norms in Equation (26) by C[|AF]|3 ;.
The contribution of the coefficient floors is at most

2
CD,;% (Z yamy> < CD; "8,

Every mode outside F is CURRENT-nonadjacent to the modes inside. Pairing against a unit
vector of its augmented span, as in the proof of Proposition 8.9, gives

|P£1Z1cp — Trllor < D7

Combine these observations with ||Tr — Vz||? < 2||Tx||* + 2||VF||? to obtain the first bound, with
its stated generous error.

Finally decompose V; g by all CURRENT components at height h, whether successful or
not. They too are separated, so the two-sided almost orthogonality gives the second bound after
discarding the nonsuccessful terms. O

2,1

8.10. First tops and the pathwise label bound.

Proposition 8.12 (Top count). After removing summands on first stopping cells of arbitrarily
small fixed total relative length, the following holds on every retained path. Fixz a core role j, a height
h € Hup, a type, and a dyadic amplitude bin o; < oF < 20;. Let A]G be the distinct representatives
of successful components of this type actually used in that bin along the path. Then

> |AS| < min(D,, P ?). (28)
G

The exponent C' is fized. Enlarging D, by a fixed power is harmless in this statement. On retained
uses, all component sizes and full local side sizes are at most PC, and for a side role

Yo ISiaslsg, < PO
s,G

Proof. First fix one height, type, and dyadic threshold D! < ¢ < D?2. For each group and
representative, take the first actual-use cells on each spatial branch for which or > ¢. Call them
its first tops. First tops of the same representative do not overlap. For two overlapping first tops
of different representatives, Lemma 8.10 gives CURRENT nonadjacency of all their component
modes at the later block. The label sets are therefore disjoint on a path, with total mode count at
most D,. Lemma 8.7 proves a uniform Bessel bound for the rows Pz ; at these tops.

The row is supported on its actual cell I, which is contained in the w-cell of its frozen list. This
remains a valid decision cell for Lemma 8.8, even if many rows share it. All these endpoint cells
have the top itself as a downstream actual-use certificate. That lemma gives

> _I1Pr1Zicall” < GolRl.
tops
No restriction of the input ball projection to the smaller top cell is made in this step.
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For the side contributions in Equation (27), sum first at one depth of one block. The actual
cells there are disjoint; at each cell the component sum is bounded by ||V} ¢ \% ;- Summing the at
most K depths and then applying Proposition 8.9 gives

Y UNVEIS, < CK Y IIVigasll? < KGolR].
tops G,b

Since oF > o, the size comparison now yields

o® Y |I| < C(1+ K)Go|R|+CD; > " |1].

tops tops
The final term can be absorbed, because o2 > D7 2. Thus

o2 3 |1 < C(1 + K)Go|R|.
tops

There are only polynomially many choices in P, k of height, type, and threshold: the counts
are controlled by J. and powers of log(2D.). For each choice let N, (z) = 3 ¢, 11(2), summing
also over groups. The displayed integral bound and Markov’s inequality give a pathwise bound
N,(z) < P92 outside a set of as small a fixed measure as desired, after enlarging C' and the
constant in the stopping threshold. Summing these exceptional measures over all the choices
still costs a small fraction of |R|. Implement the cut by stopping at the first actual cells where
the corresponding partial top count exceeds its threshold. All the estimates are valid again on
normalized subroots, so these summands are assigned to fresh attempts.

If a representative is used in the bin [0}, 20;) on a retained path, its first o;-top is an ancestor
of that use. It too is retained; otherwise the descendant summand would already have been sent to
a fresh attempt. Different representatives have different such tops on the path, so their count is at
most N, (z). The full mode-label budget gives the additional bound D.. For o; < D 1 that full
bound alone implies the minimum in Equation (28). Above the tested threshold range the bins are
empty by the coeflicient and atom bounds, after the allowed budget enlargement.

The side square bound is the pruning already made following Proposition 8.9. For amplitude
control, Z,, = Zs — (Zs — Z,,), the bounded pointwise lift, and the side bounds give ||Zl7g7b||2,[ +
IVi.gsll2x < PC. Projection is a contraction on I, so Lemma 8.11 bounds o7 by P as well. [

The statements of Lemmas 8.4 and 8.10, the size definition Equation (26), and Proposition 8.12
are the inputs to the core estimate. In particular, upper-range good-height masks select unions of
full core subtotals in minimal CURRENT components, and the representatives used by a fixed
role, height, type, and amplitude bin satisfy both the separation in Equation (25) and the joint
group count in Equation (28).

9. SUCCESSFUL HEIGHTS AND CONCENTRATION ACROSS SCALES

We estimate the terms containing at least three core arguments. Throughout this section we
work on one retained attempt with root R, and on one of the search leaves in the localization. All
the conclusions are uniform in that leaf. We use the mode construction, the retained path bounds,
and the notation of Section 8. In particular, log D, < poly(P, k), whereas every loss described
below as P has an absolute exponent. The exponent can be increased a finite number of times
without changing this convention.

We first sum the common-height histories and reduce each fixed configuration to frequency tests
with torus amplitude bounds. A finite sparse-count lemma then controls the tested tuples across
scales. Finally, interpolation sums the group, amplitude, and frequency parameters. The original
cell minimum is applied before subadditivity, keeping each tuple count inside its power; numerical
errors are estimated separately in absolute value.
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9.1. A common successful height. Fix a term with mg € {3,4} core roles. If my = 3, denote
the remaining, side role by [. Fix an actual use I = I, a group G, and a point z, € I. Write
r =|I| and Rs = r~!. The choice of x, is arbitrary; eventually we integrate the resulting estimates
over such points. All mode lists here are finite.

Sample heights independently and uniformly from the upper height range. For a fixed tuple of
core modes, retain the first sampled height at which all its roles are good. A core mode has bad
density at most 26, in this range, so the probability of success in one trial is at least 1 — 2mgd, > 0.
Consequently the first-success rule gives an exact identity in expectation for each pure tuple, and
hence for the finite mode expansion of the form.

Suppose that success occurs at trial n + 1, with final height h. Assign each of the previous
n failed trials to its first failing role, in the natural order of the roles. There are at most mg
assignments. For a fixed assignment the conditions in each role form a product mask on its modes:
that role must fail at the trials assigned to it, and must succeed at the earlier roles’ required
positions. Group the selected modes at the final CURRENT components F;. The coherence of the
upper-height predicates on a minimal CURRENT component implies that the selected modes are
unions of entire core subtotals Ap from (26). Final success puts all of them in the unique good
predecessor of F;. Let a; denote the inherited representative of that predecessor.

Put

Y
Lp-a’

A PRE path from a selected mode to its representative gives an integral vector n; with [n;|e <
D, Ej—n such that its instantaneous slope at z, differs from ~; + n; - § by at most D.= /Tv,. The
pre-lag makes the product of this error with r arbitrarily small at a prescribed inverse power of D,.
The quadratic Taylor error is equally small: the mode was admitted by wu, and its curvature at its
admission scale was bounded by D.. The phase constant at x, can be absorbed into its coefficient.
Thus the physical selected argument, up to a uniform error bounded by D; 159 times its absolute
coefficient sum, has the form

e(cip? (y;))e(V; (yj — 24)) g5 (€(yj — @) (29)

Here g; is the true periodic cutoff times a finite trigonometric polynomial. Indeed the cutoff is
periodic on the 9 torus, and dilation by the integer Lj;_a makes it periodic on the £ torus as well.
We first use this true cutoff when identifying the progression multiplier, and then use its Fourier
truncation.

The cutoff frequencies on this torus have size at most B, L;_A. The selected mode frequencies,
the cutoff factors, and the progression multiplier therefore have, in progression coordinates anchored
at any role, their relevant Fourier supports in

V; = Wa, (Tx)-

|n|oo’ |m’oo S B;L, B;L - DiEth-

The absolute Fourier costs, apart from the selected absolute mode coefficient sums themselves, are
bounded by fixed powers of D,. Dilating the torus frequency indices does not change those absolute
coefficient sums. All precision exponents used here and below are fixed before the parameter
choices; increasing the pre-lag and the Fourier cutoff by the required fixed powers preserves their
polynomial logarithmic budgets.

If there is a side role, insert in it a fresh cutoff (*, with p; uniform, divided by its constant
expectation. That expectation is at least 1/2. Set, on I,

Sl — Cple(_clppl>sphy8'

Then ||S’||2,1 < ||S|l2,7- On the supports of the true cutoffs the product of all four branch phases is
the smooth periodic progression multiplier constructed in Section 8. Write its shifted, truncated
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version as R, (u,v), where u = &(yy — z.) and v = {t. Its supremum is bounded by an absolute
constant, uniformly in every offset and in the anchor I’.

9.2. Torus norms and the frequency tests. Successful height h supplies a nonexceptional
primary. We can therefore apply (23) to the pure ¢ shifts in the present Fourier boxes. Let Kp be
its rational tiny-frequency subspace in the horizontal coordinates and set

H = (KB N Zdim@;;)l g Tdimez.

The lattice K N Z4™% is saturated: if a nonzero integer multiple of an integer vector belongs
to it, the vector itself belongs to the rational subspace Kpg. Its annihilator H is consequently a
connected torus. For every character difference in the Fourier ranges under consideration, rn - £ is
tiny when n € Kp, and is huge otherwise.

Expand the squared modulus of g; in characters. Averaging its restriction to £(I — ) gives 1
up to a tiny error for a character in K, and a tiny error for every other character, by integration
of an exponential over an interval. Haar integration on H gives exactly 1 and 0, respectively.
The difference between these averages is bounded by D;1% times the square of the selected
absolute coefficient sum. The approximation in (29), the almost orthogonality of distinct minimal
CURRENT components on I, and the floors in (26) thus give

971/2

lo.r + D30 Z ]am]> ) (30)

m core in D

a5 = |gillzam <C | Y (HAD

D selected

The augmented norm on the right also bounds the physical norm, so discarding the private
coordinates causes no loss. The floors absorb the stated errors even after summing over all
components.

We shall use the following Haar estimate. On H?, any pair of distinct progression coordinates
u+(j—1")v and u+ (5* —I')v has independent Haar distribution. The matrix defining this map has
nonzero integer determinant j° — j and is surjective on a connected torus; the pushforward of Haar
probability is therefore Haar probability. Pairwise independence proves the absolute form bound
with two L' factors and two L factors. Multilinear interpolation among these six bounds gives

3 3
/H2 1‘[0|hj(u+ G =)o) dudo < HO sl 2
J= 7=

A uniformly bounded multiplier may be inserted at a fixed absolute cost. This statement includes
the zero-dimensional torus.
Let Uy = D?%°. First suppose that all four roles are core, and use anchor I’ = 0. Put

Q=2 T=Xi
J J
Seek a pair n, m in the full shift box with

¢ =Q+n-¢, ' =T+m-¢, max(|¢'|, [t']) < UpRs.

If such a pair exists, choose one by a fixed rule independent of all sampling histories and mode
masks. Let p <1 < v be dyadic parameters, with fixed endpoint conventions, such that

. . |t, jq/|> < |q/| |t/|>
1% min ( 70%‘123 RS 5 14 max 5 Rs 5 Rs ( )

We discard a tuple if no reference exists or if the inner minimum in (31) is smaller than U . These
discards have the small absolute errors specified below.
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Here is the Fourier estimate behind this assertion. In normalized anchor coordinates write the
kernel as Ws(h,v) and put

D(u,v) = R.(u,v) ng(u + jv).

Expanding D samples the Fourier transform of Wy at the frequency pairs 7(Q +n - & T +m-§).
Two pairs that are both moderate must have the same pair of character cosets modulo Kp, by the
tiny /huge dichotomy. Within those cosets their real frequencies differ from the reference by a tiny
quantity, so the sampled Fourier values may be replaced by the reference value. Every other coset
contributes only the rapidly decaying Fourier tail. The sum of the coefficients in the retained coset
pair is

/H2 D(u,v)e(—n -u—m-v)dudv,

whose absolute value is at most C'[]; a;. by the preceding Haar estimate. The four vanishing
marginals of the kernel say that its Fourier transform vanishes on all four lines ¢’ = j¢’. Smoothness,
the mean value theorem near those lines, and rapid decay away from the origin show that its
reference value is bounded by Cruv =" for every fixed L. We obtain Cpuv—* I1; a;-. If no moderate
reference exists, rapid decay instead gives a negligible contribution. If the minimum is less than
Uy ! the vanishing-line bound does the same.

Now suppose that there are three core roles and use anchor I’ = 1. Set

Q=>7v, T=> (-
J#l J#l
Seek m in the shift box with |T; +m - £| < UpRs and choose a reference independently of masks as
above. Write 8 = r(1; + m - £), and discard when no reference exists or when 3| < Uy ! In this
case set u =< min(1,|3]) and v < max(1,|3]).

Fourier integration in the ¢ variable gives a smooth function W;3(h) supported in the normalized
interior of the anchor interval. Every fixed number of its h derivatives is bounded by Cruv~".
Indeed the anchor marginal vanishes at 8 = 0, and integration by parts in ¢ gives decay for large 5.
Only the reference m coset can contribute appreciably. With

D(u,v) = Rx(u,v) [[ g5 (u+ (j — D), Dy (u) = / D(u,v)e(—m - v)dv,
J# H
duality and the four-factor Haar estimate give

[ D |l 2y < CH a;.
J#l
Collect its horizontal Fourier coefficients by character cosets and choose one reference n in the
box for each coset. Parseval bounds the resulting coefficient sequence in ¢2 by the displayed norm.
Different reference frequencies rn - £ are separated by more than 1. Replacing the other frequencies
of the coset by its reference again costs only a tiny absolute error.
Expand S’ in normalized Fourier coefficients on I, writing S'; (k') for the coefficient of e(k/(y —

x4)/7), k' € Z. The matrix of remaining pairings has entries bounded, for arbitrarily large fixed A,
by

Crapv "(1+ K +7r(Q+n- )~

In a shell of radius A, the number of nonzero entries in any row or column is O(A), since the
k' are integers and the reference real frequencies are l-separated. Schur’s inequality, with A
increased to absorb this count, bounds that shell by Cpur=FA=L Ha; times the 2 mass of S’y in
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the corresponding windows. Averaging the fresh offset and applying Cauchy—Schwarz proves the

bound
Copv " ]Jd; > ATby, bR =E,) > |57 (k)2
G4 A=124,... K €Z: K +r(Q+n-€)|<2A (32)
A<Uo for some nezdim 0z In|eo<Bj,

Shells larger than Uy have negligible total contribution. Notice that the windows in this definition
use the whole Fourier box and therefore do not depend on the mode masks. The same fresh offset
can be used for all triples being tested at this cell.

For completeness, all the scalar errors and discarded terms just used are bounded by

Co I >0 loml,

j core m selected

multiplied by the local side size when a side is present. This follows term by term from the Fourier
tails, the pre-lag, the tiny-frequency widths, and the smooth kernel estimates. For the last high-shell
error in (32), use ordinary L? pairing or the same Schur estimate. These errors do not pay for the
number of failure masks: expand the absolute coefficient sums first, and each pure tuple has total
first-success weight exactly one. The path count and coefficient bounds in D,, together with the
retained size caps, make their integrated sum O(e~*|R|). They will always be estimated absolutely,
before taking a power less than one.

Fix the final height and its component tuple. If an assignment of n previous failures assigns n;
of them to role j, (30) and the predicate coherence give

@) < Cox,  B(a))? < C@8)V0%,

To see the second inequality, apply the probability bound to each selected minimal-component
summand of (30); ignoring additional success conditions only increases the probability. Holder
with myg factors, using the deterministic bound to pass from second to mgth moments, yields

EHCL;- < QMo (25,)M™mo Hafj.
j J

The sum over mg assignments and all n is finite, since the fixed d, was chosen sufficiently small.
Summing over final heights, types, and dyadic amplitude bins, we have therefore proved an absolute
cell bound, apart from the errors, by the sum of terms

3
Cppv~LATE (H O'j) NE. (33)

Jj=0

For a core role, o; is the dyadic bin of the size in (26); for a side it is the bin of by in (32). Zero-sized
factors have zero contribution. For four cores we put A = 1. With all these choices fixed, N& is
the number of core label tuples passing the nonnegligible tests at Iy > z,. A label tuple is counted
at most once at a given scale. The useful power estimate will retain this count inside the power in
(33).

9.3. A finite sparse-count lemma. The following finite statement isolates the combinatorial
argument. The fourth role in its three-core case is represented by a square budget; that role is
essential to the proof.

Lemma 9.1 (Sparse mass of separated progression tests). There are absolute constants C' and
Cles with the following property. There are four roles 0,1,2,3, of which either four or exactly three
are designated core roles; write J for their set. Let ML >1,d>0, B>1, and0 < <1< w.
In each core role i let A; be a finite set of labels, identified injectively with real numbers, with
|A;| < M. Fiz ¢ € RY.
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For finitely many distinct integer indices s, let Ry = Ro2° and let £ C [[;c ;. Ai be a set of tuples;
put Ny = |E;|. Assume the following.
(1) Two labels in distinct core roles determine at most one full core tuple among all the Es, and
the pair has at most L scale occurrences.
(2) If 1 is a side role, there are ws > 0 with Y, ws < M such that, at scale s, the number of
tuples incident to any fized core label is at most wg.
(3) If distinct labels a,a’ in the same core role occur at scales s,t, respectively, then

la —a’' +n-¢| > X max(Rs, Ry) (n ez |nle <Q).
(4) For every triple T C J of core roles, let I' be the excluded role and set a; =i — 1 fori e T.
Every tuple at scale s has, for this triple, a witness n € Z%, |n|s < B, such that

puRs < < VvR;.

Zaiai + 36n - ¢

€T

(5) At every occupied scale s,
In-¢| ¢ [pRs/1000,10000R,]  (n € Z%, |n|s < Q).

Suppose that
Q> Crs(d+1)2B, X > Cres(d+1)%.
Then, with £ =1+ logy(2 + (d + 1)%v/p), one has

SN, < COLPS0N? (0< 5 <),
s: Ng<6M?2

The constants and exponents are independent of d, the real frequencies, the number of scales, and
all label cardinalities.

Proof. We give the cardinality argument on a common fine grid. This entails no restriction on
the real data. There are finitely many labels, scales, and shifts of size at most (). Approximate
their real coordinates on one grid, taking label and frequency approximants on a fixed multiple of
its step so that the divisions by 1,2, 3 below remain on the grid. Separation remains valid with,
for example, ¥/2; the annular bounds remain valid with /2 and 2v; and the wide pure-shift
gap retains the narrower interval [uRs/100, 100v R4| needed after relaxing the parameters. These
assertions follow by choosing the step after all the finite data, and sufficiently small relative to
the least Rs. Round interval widths upward by at most one grid step. All such changes cost fixed
constants, absorbed in Cies and C'. No final estimate depends on the step. It therefore suffices
to prove the grid version with these harmless fixed margins. We keep the original letters for the
relaxed parameters.

A graph with many four-step paths. We first record the precise graph observation to be used.
Suppose that a bipartite graph has parts of size at most M, at least nM? edges, and a proper edge
coloring with at most M colors, where 0 < n < 1. Pad the second part to m = [M] < 2M points,
choose a uniformly random point in that part, and let Y be its neighborhood. Then

E[Y[* > (E[Y])? > n*M?/4.

Call an ordered pair in the first part bad if its codegree is less than con?M, with ¢y > 0 a sufficiently
small absolute constant. Its probability of lying in Y? is its codegree divided by m. Summing over
the at most M? ordered pairs gives an expected number of bad pairs at most con?M?2. It follows,
by considering |Y'|? — 100 times this number, that some Y has |Y'| > cnpM and fewer than |Y'|?/100
bad ordered pairs. Delete the points with more than |Y'|/4 bad partners. Fewer than |Y|/25 points
are deleted. For two retained points there are at least ¢|Y| points of Y that are good partners of
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both. Each such midpoint has at least con?M common neighbors with each endpoint. Choosing
those two neighbors independently shows that any two retained points have at least

CT]5M3

four-step paths between them, allowing repeated vertices. For fixed endpoints the ordered four-color
tuples of these paths are distinct: the start vertex and a color determine the next edge uniquely,
by proper coloring, and this reconstructs the whole path successively.

Counting blocks and difference covers. Restrict to the scales with N, < §M?2. The first hypothesis
gives total mass at most LM?. Choose parameters § < a/2 and 0 < k < 1, whose values will be
fixed at the end. Order the retained scales by descending R, and form consecutive blocks of mass
at most aM?, greedily. Every block except possibly the last has mass greater than (o — &) M?2.
The number Jy of blocks is therefore at most 3L/a. These are counting blocks, unrelated to the
depth blocks used in the linearization.

Let R;r be the largest reciprocal scale in a counting block b. With grid step hg, set

16vR;
No = [32B], €b:h0{ Vﬂ,

ho

taking hg small enough that ¢, < ]_71/R;_ for every block. For an integer ¢ > 1 define the finite
symmetric neighborhood

Up(t) = {6n- ¢ +u:n€Z% |n|o < tNo, u € hoZ, |u| < tep}.

These neighborhoods contain zero and satisfy Uy (t) + Uy (¢') C Up(t +t').

Fix a core role i and a block. As long as the mass whose i-label is still uncovered exceeds xM?,
choose two other core roles j, k. Project these occurrences to a simple graph of (i, j) pairs, keeping
one scale witness in the block for each pair. There are at least (x/L)M? edges. Color a pair by its
k-label. The coloring is proper, because a pair in the roles (i, k) or (j, k) also determines the entire
tuple. Apply the preceding observation with 7 = k/L to obtain a subset By of role i, of size at
least enM.

For a four-step path between a,a’ € By, alternately add and subtract the four annular relations for
the triple 4, 7, k. The intermediate i-label and both j-labels cancel. Division by «; € {£1, £2,+3}
gives

a — CL/ € q(Cl,CQ,Cg,C4) + Ub(1)7

where ¢ depends only on the four colors. The scalar error is at most 41/R;r before division. The
shift has size at most 4B before division, and 36/«; is an integer multiple of 6, which explains the
choice of Uy.

Choose a maximal packing in By — By whose distinct differences lie outside Uy(2). Choose
one endpoint pair for each packed difference. Each has at least c¢n®M? ordered four-color tuples,
and two packed differences cannot use the same tuple, since that would put their difference in
Up(1) — Up(1). There are at most M* color tuples in total. The packing thus has size at most
Cn~®M, and maximality covers By — By by that many translates of Uy(2). Remove By and repeat.
Each iteration removes at least cpM labels, so there are at most Cn~! iterations. We have proved
that, except for kM? uncovered occurrences in each core role and block, the incident labels are
covered by at most

K, = C(L/k)®

subsets B, each of whose difference set is covered by at most K1 M translates of that block’s Uy(2).
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Nonfuture pairs. Discard every occurrence missing an own-block covered label in any core role.
This loses at most 4JyxM?2. A core role on a remaining occurrence is called future if its exact label
belongs to a cover subset of that role in a later counting block. The sets of nonfuture allowed labels
are disjoint over blocks, separately in each core role: appearance in a later cover would make the
earlier one future. If m{ is the number of such labels, then >, m? < M. The side role is always
nonfuture, and in that role set m{ = 3" ., ws, which has the same sum bound.

An occurrence with fewer than three future roles has at least two nonfuture roles. Assign one
such pair to it. For a fixed pair the mass in block b is at most

min (aM?, Lm?mg).

For two cores this is pair multiplicity; for a core and the side it is the side incidence budget, with
the harmless factor L > 1. The sum over blocks is at most

\/EMZ\/mfm? < VLo M?.
b

There are at most six role pairs.

Every remaining occurrence has three future core roles. Assign one such triple and, for each of
its labels, one future cover subset containing it, using fixed rules if there are choices. The number of
resulting combinations is at most 4.Jo(JoK1)3. Fix a combination with mass pM? > 0. It consists
of a current block, a fixed triple of roles, and subsets Bi, Bs, Bs in those roles from strictly later
blocks. The indices 1,2, 3 in the next paragraphs enumerate these roles, and do not change their
progression coefficients «;.

Four ranges with scale margins. Set

I'= Ogap(d + 1)2’///%

where Cyg,p, is a sufficiently large absolute constant. If p < C6/4, retain this bound and do no further
work on the combination. Otherwise increase the absolute C so that all the following margins hold.
Cut the ordered mass at its three quartiles and omit the individual scale bins crossing the cuts. At
most three bins are lost, each of mass at most 6M?2. Each of the four remaining ordered ranges has
mass at least pM?/8, and hence at least p/(85) occupied dyadic bins. Write R¥ for the largest
reciprocal scale of the second range.

The first range supplies, in each B;, a set B;y of distinct anchor labels with

Indeed a fixed label is incident to at most LM occurrences, by pair determination and multiplicity
with any other core role. Each anchor has an occurrence at reciprocal scale at least R¥, so distinct
anchors are separated modulo the reserved shifts by more than LR .

The last range supplies a set F' of distinct actual triples with

F| > cpM?/L,
0

choosing one scale witness for each. A triple has at most L occurrences. The third range contains at
least p/(89) occupied dyadic bins. Thus every second-range reciprocal scale exceeds every last-range
reciprocal scale by a factor at least I', once p > Cdf. Every future block lies below the entire
current block in reciprocal scale, so the same assertion holds for every future-block scale used by
this combination. Greedily thin the second range so that successive selected scales have ratio at
least I'. Each selection excludes at most 1 + [log, I'| < C'¢ occupied bins, and therefore retains

q = cp/(60)

scales. Choose one actual triple ¢, at each selected scale R,. Figure 2 shows the four ranges for
this fixed combination.
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| one fixed combination in a counting block |

First range ||Second range|| Third range Last range Later blocks
anchors translators scale gap triples F narrow U,

decreasing reciprocal scale Rs = |Is| ™!

FIGURE 2. For one fixed choice of a current counting block, three core roles, and
their future cover subsets, the four ranges shown remain after omitting the scale bins
crossing the quartile cuts. Reciprocal scale decreases from left to right. The ranges
supply anchors, separated translators, a scale gap, and the set F'. The selected
future subsets lie in later counting blocks and have narrower neighborhoods. These
counting blocks are distinct from the consecutive K-depth blocks in Figure 1.

We will compare the ¢|F'| indexed outputs of the translated sets ¢, + F with a cover of a common

slab. The next two steps build covers of the future sumsets; the anchors will remove one factor
M from the slab cover. The scale margins will then show that no cover box contains two of these
outputs.
A small-growth scale without an exponential loss. Write U; and ¢; for the neighborhoods and
widths of the future block associated with B;. Subdividing each coefficient interval and the scalar
interval gives, for every integer t > 1, a cover of U;(t) by at most (2t + 1)9*! translates of U;(1).
Consequently there is an odd integer

1< H; < 100<d+ 1)27 ’UZ(HZ + 2)| < 2|U1(Hz)’

Otherwise growth by more than 2 at each odd step would exceed the displayed polynomial-in-¢
bound by the time ¢ is a sufficiently large absolute multiple of (d+ 1)2. The exponential dependence
on d of the preliminary cover is used only for this choice of H;; it is not paid in the estimates below.

The translates a + U;(H;), a € Bjp, are disjoint. An intersection would put their difference in
U;(2H;), whose shift index in the ¢ lattice is O((d + 1)2B) and whose scalar width is at most
C(d + 1)2vR%. The reserves on @ and ¥ exclude this. With Z; = B;g + U;(H;), the difference
cover for B; — B; gives

|Zi — Bz| < KlM‘UZ(HZ + 2)’ < 2K1M|UZ(HZ)|
< C(K1L/p)|Zi).

The minimal-growth subset argument. Choose a nonempty X; C Z; minimizing r; = |X; — B;|/|Xi|.
Then r; < CK1L/p. We include the iteration argument, in the form used in [10]. For a finite
family of translates Co = {c1,...,¢,} let X; ; consist of the points = € X; whose translate z + ¢; is
not in any earlier X; 4+ ¢,. Thus |X; + Cp| = > | X j|. Every point of (X; \ X; ;) — B; + ¢; already
belongs to an earlier translate of X; — B;. The new points contributed at step j are therefore at
most

1Xi — Bi| — [(X; \ Xij) — Bi| <1l X5] — i Xi \ X
= i Xij

)
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by minimality; the empty-complement case is included. Summing and then iterating with Cy =
—(m — 1)B; proves
| X =mBi| <ri"|Xi|  (m=>1),

where mB; denotes the m-fold sumset.

One anchor translate contains a portion Y; of X; of size at least | X;|/M, since there are at
most M anchors. Its difference set is contained in U;(2H;). If P is a packing of mB; with distinct
differences outside U;(2H;), the translates Y; — p, p € P, are disjoint and belong to X; — mB;.
Hence

|P| < 7" M.

Maximal packings give covers by the same neighborhood. We need only m = 2, 3.
A slab cover with only two label-count factors. Put 1o = CK;L/p, enlarging the absolute constant
so that r; < rg for every role. Consider the set of outputs in 2B; x 2B x 2Bj3 satisfying

< 2vR* for some n € Z%, |n|s < 2B.

Zaﬂi + 36n - ¢

7

Cover the first two sumsets by at most r3M translates each of U;(2H;). Above a fixed pair of
boxes, the possible third coordinate lies in 2B3 intersected with a set of the form

c+{n-¢:|nlo <C(d+1)?B} + [~C(d + 1)*vR¥,C(d + 1)*vR¥].

Indeed substitute the first two coordinate boxes into the slab relation and divide by as €
{#£1,£2,43}. The box shifts are 6n - ¢ and the slab shifts are 36n - (, so the divided coeffi-
cients remain integral. Their sizes have the stated bound.

Let P be a packing in this local third-coordinate set outside Us(2H3). Then B3y + P C 3Bs is
still such a packing. For an equal anchor this is the definition of P. For distinct anchors, a collision
would express their difference, modulo a reserved shift, with absolute value at most C(d 4 1)?v R,
contradicting their separation. The global 3B3 packing bound gives

|Bsol |P| < rgM,  |P| < CriL/p.

Covering the local third-coordinate set by a maximal packing shows that the whole slab is covered
by at most

Cri(L/p)M? < CK{(L/p)*M?

translates of [[>_, U;(2H;). The use of all the separated anchors is what removes a third factor M.
All translated last-range triples are separated. For each chosen second-range triple t,, translate F
by t,. All outputs belong to the preceding slab, by adding their annular relations. A cover box
contains at most one output. First, within one translation, distinct members of F' differ in some
label coordinate. Their last-range witnesses lie above every future scale, so hereditary separation is
stronger than membership of that coordinate difference in U;(4H;).

Next consider different translations, and let Ry,;z be the larger of their two second-range scales.
The annular residual of that triple has magnitude between pRy;, and vRy;. The sum of the
magnitudes of the other second-range residual and the two last-range residuals is at most ;1 Rp;g/10,
by the factor-I' margins. Thus the linear form of the output difference, after a shift of index
O(B), has absolute value between 9 Ryis /10 and 2vRy;e. If the outputs lay in the same box, their
coordinate differences would be in U;(4H;). The total scalar error in the linear form would then be
at most

C(d+ 1)2V max R?l_lture,i < pRyig/10.

All shifts still have index O((d + 1)2B) < Q. We would obtain a pure shift of magnitude between
4 Ryig /5 and 3v Ry, inside the forbidden gap. This proves the required separation.
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The number ¢|F| of outputs is consequently bounded by the slab cover. Cancelling M? gives

cé% <CKI(L/p)®,  p" < CoCKTLO.

Including the previously omitted case p < C'd¢, a convenient uniform consequence is
p < CUK L&YY

Choice of the auxiliary powers. There are at most 4.J;K; combinations. Combining their mass,
the uncovered mass, and the nonfuture-pair mass, we obtain

M2 3 N, <C(Jor+ VIa+ LLIK{6YY)
s:Ns<5M?2

SC(I;;%‘F /LOé+£L2904_4I€_2451/10).

For sufficiently small absolute 8, take a = /1040 and k = o2. Then 6 < a /2, and the three powers
of § on the right are 1/1040, 1/2080, and 1/10 — 52/1040 = 1/20. Since L, ¢ > 1, this proves the
asserted estimate. For the remaining J, enlarge the absolute constant and use the total-mass bound
LM?, O

9.4. Application to the progression tests. Fix a retained path point z,, the height, all role
types, the frequency bands, and all amplitude bins in (33). In each group define

ME = |AY|  for a core role, MF = o2 Z ||Sl,G,s||%,Is for a side role,
s: G used

and put M’ = max; MZ-G. We omit groups with no nonzero counts; then M’ > 1. In the side case
this also follows directly from by > 0; and Parseval at a nonzero use.

Proposition 9.2 (Counts for the tested core tuples). There is an absolute pg € (0,1) such that,
for the preceding data and some Ly < P (14 log(v/u))®, one has

3 i#£] (34)
STUNEWY < PY(L+v+pt + M) (M),
S

All exponents are absolute. They do not depend on the path, the group, the horizontal dimension,
or the number of depths.

Proof. Identify a label a with its fixed value wq(z+). Different labels in one fixed role and type
have distinct values by (25) with zero shift. We first establish pair determination. In the four-core
case, subtract the two frequency tests for two incident tuples that have a given pair of labels in
common. At a cost O(rv max(Rs, R;)), the two remaining frequencies solve the linear equations for
@ and T', modulo the bounded shifts. The inverse determinant divides by an integer of magnitude
at most 3. Separation (25) forces the two alternative labels in each remaining role to agree. In the
three-core case, the single equation for 7; similarly determines the third core label from the other
two, with a divisor of magnitude at most 3. These conclusions hold across different scales, because
the separation threshold uses the larger reciprocal scale. All shift differences and divisions fit the
height reserve.

In addition, for any triple of core roles let I’ be the excluded fourth role and put o/, =i — 1" on
that triple. The tests imply

cuRy < Z aba; +n- & < CvRs, n e z3m%  |p| < CBj,. (35)

i in the triple
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For four cores this is ¢ — I'¢/, using both bounds in (31); for three cores it is precisely the nonzero
T; test. Fixing a pair fixes the whole core tuple, and hence the label values in this annulus. The
height-bin observation, applied to those fixed values together with the coordinates of &, bounds the
number of scale occurrences by P (1 + log(v/u))¢. We use Ly > 1 for a bound of this form. This
proves the first count for any pair of core roles.

For a pair consisting of a core role and the side, fix the core label and a scale. The windows
in (32) associated with different incident triples are disjoint. If two windows overlapped, their Q
values would be close modulo bounded shifts, with error O(AR;). Combining this with the two T}
relations determines the two remaining core labels, again by a two-by-two system with divisor at
most 3. Since v, A < CUy <« Z, separation forces those labels to be identical. Couple the fresh
offset in all these windows. Parseval for each offset, followed by expectation, shows that the number
of incident triples in the chosen side bin is at most
?|

ws = 07 2(|S1c.sll5.1, -

This remains valid on any subset of scales after summing. Summing over the fixed core labels
proves the first inequality of (34) for a core/side pair as well.
We now apply Lemma 9.1 with M = M’, L = Ly, d = dim6,, and

¢ = ¢/36.

The fixed constants in (35) may be absorbed by decreasing p and increasing v by absolute factors.
The pair and side-budget hypotheses were just verified. For separation, note that

é — GA*QK

36 Ly
Thus the shifts in the finite lemma are among those of (25), with Q = | E;,/6%72| and ¥ = =/2.
The choice of Ay and Bj = D2E;,_a ensures Q > Cies(d + 1)2CBj,. Likewise = = D190 and
v < CD?Y ensure the separation reserve, with room for the fixed annular constants.

Finally, any successful component contains a nonexceptional primary, even when its representative
is itself exceptional. For that primary the pure-horizontal cases of (23) apply to every shift in the
finite lemma: their rational heights are smaller than H. They are either at most 7~1/r,, or at
least 7 /ry,. Since Uy 1 <u<1<wv<CUjand the test scale lies between these depth scales,
the prescribed choice of T excludes the entire intermediate interval required by the pure-shift
hypothesis. This checks every hypothesis of the finite lemma, uniformly over the current group.

It follows that, for an absolute ¢’ > 0,

S NG <POUHvH Tt NI (M) (0<8 < D). (36)
st NG<§(M')?

For example, ¢/ = 1/2080 is admissible after changing the absolute constants. Indeed Lemma 9.1
gives the stronger coefficient C/L2%; the dimension and the logarithms in this expression fit the
displayed budget.

Pair determination also gives N& < (M’)2. Choose pg € (0,1) with 1 — py < ¢, for instance
po =1 — /2. On the set of scales with

279 Y (M")? < N& < 279(M')?
we may bound (N&)Po by [27+1/(M')?]'=Po N, Sum this inequality and use (36) with § = 277.

The remaining geometric series has ratio 21=ro—<" < 1 and proves the second inequality of (34). O

9.5. Summing groups and amplitude bins.
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Proposition 9.3 (Powered estimate for the core terms). There are absolute ¢ > 0 and Cy < 00,
with 1 — e > 2/3, such that the terms containing at least three core roles in the localized expansion
of (11) have total contribution at most

Cyn PR + O(e | R]). (37)

Here the original cell minimum s applied before the subadditive estimates, and all numerical errors
are estimated absolutely. The constants are uniform in the finite depth range and the retained
attempt. In particular € and Cy can be fized before choosing how close q is to 2.

Proof. Set

p=1—-ec=(1-0")+0Dp,
where 6’ > 0 is a sufficiently small absolute number, to be fixed below. Holder interpolation
between the two inequalities in (34) gives, for any distinct roles i, j,

D (NP < (LoMEMP) " [PO(L+ v 4 pt 4+ ) (M)

s

9/

Order the amplitude bins from largest to smallest, temporarily calling their roles 1,2, 3,4, so that
01 > 09 > 03 > 04. Use the pair 1,2 in the first factor. At least one of this pair is a core role,
because there is at most one side.

The path bounds (28) and the side square budget give

Z MZG < C’PCU;2 in every role, Z MZ-G < D, in a core role.
G G
Expand the maximum M’ into at most four choices of the role attaining it. The total exponent of

the resulting product of MZG is 2p > 1. For nonnegative sequences mZG and exponents §; > 0 with
> Bi > 1, one has

Bi

S < T ($nf) -

G i i G
Indeed normalize each nonzero sum to one, apply Holder with exponents (>, 5;)/5;, and use that
the normalized sequences have 2258 norm at most one. This proves the needed group summation.

The largest size-to-count factor is 04_2. In the core member of the first pair we may also use the

count cap Dy. If this member is role 2, its factor min(1, D,o3) is bounded by the corresponding
factor with o;. Multiplying by (I]; 0;)P from (33), the amplitude dependence is consequently at
most a P¢ factor times

. _o' p—2(1—6") p—2(1—0' 40’
mln(l,D*U%)1 eaf ( )ag ( )Ugo'ff 46'po

Let the four displayed power exponents be e, €2, €3, e4. Their sum is zero, and their three preceding
partial sums are

—1+0'(1+ po), —2+260'(1 + po), —1+46'(1+ 3po).

All are strictly negative when 0’ is sufficiently small. Writing g; = logy(0j/0j4+1) > 0, the remaining

3
power factor is 92 =1 93 (erttes)

series.
Only a common shift of all the bins remains. The retained upper amplitude bound is PC.

. Thus all three amplitude-gap sums are convergent geometric

Below o1 = D, 2 the prefactor min(1, D*af)l_el decays geometrically; above it there are only
O(1 + log D, + log P) possible dyadic bins up to that upper bound. The common-shift cost is
therefore polynomial in the allowed logarithmic budgets. There are only 24 amplitude orderings,
so this completes the amplitude summation.

It remains to sum the frequency bands. The first count loses only powers of 1 + log(v/u). The
-Co’ VC’G’ACO’

second count, after interpolation, loses at most . The powered kernel factor in (33)
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is pPr—IPA=IP_ First take @' small enough that p — C# > 0, and then take the fixed derivative
order L sufficiently large. The sums over dyadic 0 < ¢ <1 and 1 < v, A < co converge, including
the logarithmic losses. Extending the actual truncated ranges to these ranges only increases the
bound. The number of heights, types, role patterns, and retained leaves has an allowed polynomial
cost. We have proved a bound CqPC4 for the path sum of the pth powers of all the principal core
contributions, keeping each IV, SG inside its power.

To finish, let C; be the sum of their absolute principal contributions at a cell. Subadditivity for
p < 1 and min(n,t) < n' =Pt give

min(n,Cr) < n°CY < n° Z (principal contribution at I)P.

configurations

Integrating the path estimate uses the exact identity > ; |I|Fr = [5 > 75,, F1dxs for nonnegative
cell data. It gives Cyn°P%|R|. The previously separated absolute errors contribute O(e™*|R|),
which proves (37). All polynomial degrees in the finite counting lemma, and hence py, ¢, ¢, and
Cy, are absolute. Taking 6’ smaller if necessary gives p > 2/3 as required by the side estimates. [

10. PARAMETER CHOICE AND COMPLETION OF THE PROOF

We finish Proposition 2.3. Throughout this section all collections of summation cells are finite
and lie in the original N depths. Thus the defining constant Cn(q) is finite, and every application
of it in Section 7 concerns precisely this finite constant.

10.1. One attempt and its restarts. Fix one of the normalized base segments from Section 5,
with root R, a tuple of increment levels, and one active pattern. For the noninitial levels, its
remaining quantity is
S fmin{n, [Hi(2)]},  n=e*,
I active
where k is the later accuracy log and 6 > 0 is fixed. This is Equation (11). We explain explicitly
how the stopping constructions preserve this quantity.

Start an attempt at R. Construct the main catalogs, color histories, and ball filters, making
the small marking-failure cuts from Section 6. The objects needed on an unused branch can be
continued by inheritance and local refitting. Next construct the fixed first-match mode expansions
and the linear side states of Section 8. Choose the branch offsets by the small integrated error
bound over all the pre-existing actual uses. Finally close the helper catalogs on the entire side
states and the specified histories. A helper base is one such state, not an individual Fourier mode
or a choice of heights and amplitude bins.

All subsequent size and counting stops are imposed on these fixed objects. A stop removes
original summands from the attempt; it does not truncate or redefine a previously fixed stack
function. Partial path counts and ancestor suprema are accumulated in increasing depth, and a
cell is stopped at their first threshold crossing. Hence the retained summands see only retained
partial counts. For the hull estimates of Section 7, include all potentially needed ancestors within
a block before imposing the common cuts. The maximal functions remain defined on the full
retained hull cells, including portions below a cut. Their joint caps are consequently valid on the
sparse remainders used in the proof of Equation (19). Large-frozen-complement flags are charged
as powered errors within the current attempt; only a first crossing of their accumulated power-cost
budget produces a restart root.

The integral bounds proved in the preceding sections permit each class of stops to have arbitrarily
small fixed relative root length by increasing its threshold by a fixed factor. The number of
configurations requiring the strong caps is a small overhead, which can be included in those
thresholds. Polynomially many configurations in P, k occur only in the estimates already permitted
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a polynomial cost. Choose these thresholds together so that the union of first stopped cells has
total length at most, say, |R|/4.

At every stopped cell send the original base summands there and below to a fresh attempt. The
original basic arguments and their inherited lists remain the same. Their normalized sizes hold on
the new root; the rolling basic projection bounds and the other local hypotheses hold there as well.
Thus each attempt has the same estimates, uniformly in its root and in the remaining number of
depths. The total length of all roots in the resulting recursion is at most

IR| Y 47" = 3|R|.
n>0

The construction terminates on a finite depth tree. Equivalently, one can prove the required bound
by induction on the remaining depth, with the displayed geometric root-length estimate.

10.2. The estimate on retained cells. Proposition 6.8 first gives the group decomposition in
Equation (14). In each coarse role the decomposition of Section 8 is a core plus a rolling and a
linear side, with a separately estimated physical error. The basic rolling U role, if present, is always
a side.

Terms with at least three core roles are estimated by Proposition 9.3. Terms with at least three
side factors have three square-size budgets, so they are summable at every fixed power p > 2/3
sufficiently close to one, with a polynomial cost in P, k. In a term with exactly two sides, replace
its two core complements by their whole current localized arguments. The correction terms have at
least three sides. Apply Lemma 6.9 to the two whole complements. After transfer, replacing their
basic coarse parts by the full Y arguments adds a third basic side; the remaining term has the
full complementary pair for which Section 5 proves smallness. This is the pair-small main term in
Proposition 7.5.

The near-band defects are retained as their coupled band sums and estimated at power one by
Equation (19). Numerical errors are also estimated at power one. For all the other terms we use

min{n,a} < n'"Pa? (a>0).

The minimum is first applied to the sum at the original cell and then split by subadditivity. In
particular no separate pair-smallness assertion for an individual group is being used. Put p =1 —¢,
where € > 0 is fixed small enough for both the three-side estimate and the interpolation in Section 9.

The first term below collects the estimates taken at power p = 1 — ¢ and the smaller pair-small
main term; the second is the coupled near-band estimate at power one. Combining Equations (19)
and (37) with the other side estimates, and increasing one fixed exponent Cy to include all powered
costs, gives on retained cells

Cy [1 P+ (L4 On) PG + 2% 2] |R| 4 O(e*|R).

Fixed polynomial factors in k can be retained here and absorbed into the first term’s power of P
once the parameters below are fixed. The main term after transfer, of size nP|R|, is also covered
after increasing Cy and decreasing ¢ if necessary. The constant Cg is absolute. Restarting as above
changes this bound only by a fixed factor.

10.3. Order of the parameters. For clarity, the two types of complexity used in the proof are
listed separately:
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Quantity Allowed size Role in the argument

Diase, Dm logD < quc Main columns, colors, helpers
and their projection products.

D, and the shift heights log D, < Cy(1+k+ P)C Fixed linear modes, Fourier
truncations and graph tests.

K K <Cy1+k+ P)% Depth-block length after the
mode and gap choices.

Go exp(Cy(1 + log(2k))¢) Strong energy and stack over-

head in Equations (17)—(19).

Every exponent denoted by C', Cy, C5, C19 in this hierarchy has an absolute upper bound before ¢
is chosen. Constants such as C; may depend on that later fixed choice.

Here is why the ordering is not circular. Detection changes a power of an accuracy log by an
absolute amount; the dependence on ¢ from clipping multiplies that log by a ¢-dependent constant.
Thus choose the stagger exponent A in Section 5 and the small quality exponent 6 independently
of ¢. The main/helper catalogs have polynomially many ranks and multiplicative count increments
exp(k©?). Their logarithms remain polynomial in k. The number of masks and histories enters this
recurrence logarithmically, including the P pad choices, because log P = O(k). The tolerance in
Equation (13) includes n;_lfz, so summing a lower-rank source does not require its full count as an
additional error loss. Choose the mismatch accuracy and the edge height after these count bounds.
Color recourse bounds are uniform in that edge height.

The short-path construction then produces the larger mode budget. Its Fourier cutoffs precede
the height range, shift radii and horizontal gap, and K is chosen last among these quantities.
All their logarithms are still polynomial in P, k. The strong side estimate compresses only main
projection families; mode projections have already been incorporated in Bessel rows. The bad-
density argument removes the large height factor from its chain count. Thus Gy has the smaller
size in the table, whereas the top counts and core estimates may pay powers of P. No later mode
count is fed back into main/helper closure.

Now set P = [n~%] for a fixed o > 0 to be chosen. For every such fixed choice and sufficiently
large k, P dominates each fixed power of k and Gy = P°(M). First choose 2 < ¢ < 3 so close to two
that

01905(q — 2) < %
After the finite overheads are combined, increasing the starting log makes them at most P/8,
Hence

P_1/2G0(K + 2)019(q—2) < qu—1/4'

Next choose @ > 0 small enough that aCy < €/2, and impose the finitely many analogous upper
bounds coming from the other powered side costs. Then

’I’]€PC4 5 776/27 P—1/4 < ,’704/4‘

Finally increase the starting log so that all earlier accuracy and small-overhead requirements hold.
Since 6 < 1, numerical errors e * are smaller than the resulting quality gain for large k. We have
therefore proved, for some fixed ¢, > 0, the bound

> Mfmin{n, [Hi(2)[} < Con®™ (1 + Cy)|R]

I active

on every base segment and pattern.
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10.4. Summing the base expansion. For later level ¢, there are O(t) choices of the earlier
increment level and only a bounded number of slot patterns. Each tuple uses intersections of a
bounded number of inheritance segments. Their roots have uniformly bounded total length by the
reset packing in Section 5; the further attempts just considered preserve this property. Thus the
total coefficient of 1 + Cy from the noninitial tuples is bounded by a fixed multiple of

Y texp(—c.kf), kg1 = ki
t>12

This series converges and tends to zero as k; tends to infinity. The absolute errors O(e~*t) are
summable with the same multiplicity. The finitely many initial levels are bounded by the active-
scale count in Equation (10); their cost is a finite constant depending on the chosen starting logs
but independent of V.

Given the small ¢ in Proposition 2.3, take k; large enough that the preceding coefficient of Cy
is at most ¢. All remaining constants are included in A. The base expansion is first taken at a
finite accuracy cutoff; on a fixed finite tree its residual terms tend to zero by the staggered pair
comparisons of Section 5. The uniform bounds just proved permit passage to that limit. We obtain
the assertion of Proposition 2.3. Lemma 2.4 now proves Theorems 2.2 and 1.1.
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