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Abstract

We prove that the standard sine map of the two-dimensional torus has positive metric entropy
with respect to normalized area for every sufficiently large positive parameter. This gives a full
parameter tail, and hence answers Sinai’s positive-parameter-measure conjecture affirmatively.
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1 Introduction

Let m be normalized Lebesgue area on T? = R?/Z2. The standard sine map is the area-preserving
diffeomorphism

fe(z,y) = (x +y + ksin(272), y + ksin(27z))  (mod Z?), keR. (1.1)

We consider its Kolmogorov—Sinai entropy h,,(fx) for this fixed invariant measure. The distinction
between topological complexity and chaos visible to area is essential: a hyperbolic set may have
zero area, and even full Hausdorff dimension does not imply positive area.

Theorem 1.1. There exists kg > 0 such that
hon (i) > 0 for every k > ko.

FEquivalently, for every such k the largest Lyapunov exponent of fi, is positive on a set of positive
m-measure.

In particular the parameter set with positive metric entropy contains an interval of positive length.
Thus Theorem 1.1 resolves affirmatively Sinai’s positive metric entropy conjecture in the formulation
of Berger and Turaev [2, Conjecture 0.4], and gives the stronger all-sufficiently-large-parameter
conclusion. This large-parameter formulation is also recorded by Obata [14]. Berger and Turaev’s
recurrence (x,y) — (2z — y + asin(27z), x) is conjugate to Equation (1.1) by (z,y) — (z,z — y),
with a = k. The assertion concerns both parameter measure and, at each parameter, phase-space
area. It makes no claim of ergodicity, almost-everywhere positive exponents, or a uniform positive
lower bound on entropy.

Context

The standard map arose as a model of conservative instability [7]. Its large-parameter regime
combines strong local expansion with recurrent losses of derivative growth. Duarte’s large-parameter
analysis constructs hyperbolic basic sets and exhibits elliptic-island and tangency phenomena in the
standard family [8]. Gorodetski [9] obtained transitive invariant sets of full Hausdorff dimension
for a residual set of large parameters. These results reveal extensive deterministic structure, but
neither hyperbolic sets nor full dimension imply positive area; residual parameter sets also need not
have positive Lebesgue measure.

Other entropy results use different measures or notions. Obata [14] established uniqueness of the
measure of maximal entropy for sufficiently large standard-map parameters, without identifying that
measure with area. Oliveira [15, Theorem 5.1] proved positive topological entropy for every k > 0
with k # 2/7 in the normalization of Equation (1.1). Positive topological entropy does not by itself
give positive entropy for the specific invariant measure m. Berger and Turaev [2] proved Herman’s
positive-entropy conjecture by conservative perturbations, including perturbations near standard
maps; these are not restricted to amplitude changes in Equation (1.1). Related hyperbolicity is
available for Anosov-driven skew products with standard-map fibers [1] and randomly perturbed



standard maps [6]. Coupling, noise, and smooth perturbation change the dynamical system or its
probability law. The question here concerns Lebesgue area for the exact, fixed sine map at each
sufficiently large amplitude.

We use the established entropy formula, not a new entropy theory. For a smooth area-preserving
diffeomorphism of the compact torus, the multiplicative ergodic theorem [16] gives almost-everywhere
Lyapunov exponents. The determinant-one condition makes them Ay (z) and —Ay(z), with Ay (z) > 0.
The entropy formula of Pesin, in the absolutely continuous invariant-measure form [17, 12, 13], gives

) = [, ez dm(). (1.2

The map is C*°, the manifold is compact without boundary, and m is an absolutely continuous
invariant probability. The derivative and inverse-derivative logarithms are bounded at each fixed
parameter, so all integrability hypotheses hold. Neither ergodicity nor a prior assumption of nonzero
exponents is required. Consequently the task is to prove positivity of Ay on positive area.

Corollary 1.2 (Nonuniformly hyperbolic ergodic component). For each k > ko there is a measurable
fr-invariant set E = E(k) with m(E) > 0 such that (E,m(E)"'m|g, fx) is ergodic and fi has
one positive and one negative Lyapunov erponent almost everywhere on E. For some integer
N = N(k, E) > 1, there is a measurable partition E = EgU- - -UEN_1 such that fy(E;) = Ej41 mod N
and (Ej, m(E;) " m|g,, f) is Bernoulli for every j. All invariance and partition statements are
modulo m-null sets; each E; has area m(E)/N > 0.

Proof. Fix k > kg and let Hy be the invariant Oseledets set where Ay > 0. It has positive area
by Theorem 1.1, while det Df;, = 1 makes the other exponent —A. < 0 there. The normalized
restriction vy = m(Hy) 'm|y, is an absolutely continuous invariant probability on the compact
torus, with no zero Lyapunov exponents. Pesin’s ergodic and Bernoulli decomposition theorems,
as stated in [11, Theorems 3.3-3.4], apply to v, and give a positive-v, ergodic component E and
its finite cyclic partition. Since vix(FE) = m(FE)/m(Hy) > 0, the component has positive area;
normalizing v, on E or on a partition piece agrees with normalizing m. Area preservation gives
m(Ej) = m(E)/N. O

Proof mechanism

The proof has two quantitative inputs and a multiscale conclusion. In transfer coordinates the
derivative is a product of determinant-one matrices 7; ;. With the one-step bound M = 27k + 4,
put g(4,7) = logys [|T5,5]|- The bound 0 < ¢(7,7) < |i — j| and the triangle inequality make g a
stationary semimetric on orbit time. We track the expected shortfall 1 —Eg(0,n)/n from maximal
growth at each length n.

First, Theorem 3.1 bounds the probability that two long segments grow nearly at the maximal
rate but their concatenation almost completely cancels. A cancellation supplies a linearized solution
that is small at both endpoints. Matched expansion scales on its two sides give many local tests. A
uniform analytic scarcity estimate, including the degenerate cases of nearly cancelling reciprocal
cosines, converts those tests into exponential probability decay. Finite-time direction and tangency
geometry in the standard family has precedents in [4]; the matched-scale scarcity estimate used
here is proved below, rather than imported from that work.

Second, Theorem 5.1 gives a weighted product estimate for observations near opposite ends of
a rapidly growing segment. Finite Dirichlet problems construct two transverse contracting graph
families. Their uniformly controlled slice Jacobians yield the estimate by changes of variables. This
step does not presume mixing or independence of orbit segments. For comparison, Blumenthal [5]



obtains fixed-parameter correlation bounds that are useful over a finite parameter-dependent time
range. Those bounds do not supply the weighted estimate across fast bridges in Equation (5.2),
which applies at arbitrary sufficiently large bridge lengths; its restriction to fast bridges is essential.

Suppose now that arbitrarily large parameters had zero exponent almost everywhere. The
shortfall at every fixed length tends to zero as the parameter grows, whereas at each fixed zero-
exponent parameter it tends to one as the length grows. Cancellation scarcity bounds how much
this shortfall can jump when the length doubles. We can therefore select a range of dyadic lengths
over which it first increases and normalize by the small terminal shortfall. Rescaling the distance
arrays produces measures that are locally finite away from the affine arrays d(s,t) = w|s — t|, where
every interval grows at one common linear rate. The bridge estimate restricts which slow intervals
can coexist with a fast connecting segment. Together with cancellation scarcity and a four-point
inequality, it leaves three kinds of nonaffine limit arrays: an entirely slow array, or one with one or
two exterior unit-speed rays.

The final comparison uses a capped shortfall: it is linear with a small slope near zero, and
equals one on uniformly slow intervals. Sum its whole-interval value minus the average of its two
half-interval values over the selected dyadic lengths. This telescopes to a positive normalized terminal
value, since the initial contribution vanishes. The limiting sum decomposes into the backward dilates
of the terminal measure and a translation- and dilation-invariant remainder. The first contribution
is strictly less than that same terminal value: a nonzero terminal measure retains a slow interval
visible at arbitrarily fine scales. The invariant remainder’s contribution is nonpositive. For its
two-ray shapes, translation and dilation averaging compare fine-scale occupancy of the slow interval
with the smaller capped loss over long crossing intervals. These two bounds contradict the positive
telescoping balance.

Passing to the limit in that balance is itself a proof obligation. Vague convergence away from
affine arrays does not control weighted mass approaching them. The cap is flat at slow affine speeds;
the bridge estimate removes intermediate affine speeds; and cancellation truncation controls the
remaining unit-speed array. Thus the same quantitative inputs govern both the nonaffine shapes
and the mass that might otherwise escape them.

Section 2 fixes the transfer coordinates and growth conventions. Sections 3 and 4 prove
cancellation scarcity and its local analytic estimate. Section 5 supplies the finite-graph product
estimate. Section 6 constructs the dyadic limit measures; Section 7 classifies their support, and
Section 8 completes the capped-deficit balance. These quantitative ingredients are proved in the form
needed here; no external standard-map entropy assertion or independence hypothesis is imported.

2 Transfer matrices and growth shortfalls

Throughout the proof the parameter k is positive and sufficiently large. Set
K =27k, M = K + 4, ¢(x) = 2z + ksin(27z), v(x) = ¢'(x) = 2+ K cos(27x). (2.1)

Growth logarithms are to base M. Natural logarithms are retained in the definitions of entropy
and Lyapunov exponents. Constants denoted by C' may increase from one occurrence to the next.
Unless a dependence is specified, constants in large-M estimates do not depend on the orbit, the
integer times, or M.

Write (z;,v;) = fi(z) for all i € Z, and put ¢; = z; € T. The identity x; — y; = z;_1 shows
that the fixed torus automorphism (z,y) — (z,x — y) replaces the state by (¢;,g;—1). It preserves
normalized area, and the recurrence becomes

Gi+1 = ¢(¢i) — ¢i—1  (mod 1). (2.2)



When varying an orbit locally we choose initial real lifts and iterate this same recurrence over R,
without reducing modulo one. Its linear recurrence is

()=l ) a3 =

For a,b € Z, let T}, ; carry the linearized pair at time a to the pair at time b. Thus T, . = T} ;15
and Tho =T, .

All matrix and vector norms are Euclidean unless otherwise stated. Every transfer matrix has
determinant one. A real two-dimensional determinant-one matrix has singular values D, D~! with
D > 1; in particular

ITopll = 1Toall, 1< ||Tupll < M. (2.4)

Indeed both A; and A; ! have Euclidean norm at most M. The same bound holds in the maximum
norm: their largest absolute row sum is at most K + 3 < M. Also

¢ <M, ¢ <CM  (p>2) (2.5)

for every fixed derivative order p. These estimates apply equally on all real lifts. The fixed change
of coordinates does not alter Lyapunov exponents, since conjugating a derivative product by a fixed
invertible matrix changes its logarithmic norm by a bounded amount.

The probability P and expectation E always refer to normalized area of the initial state. At every
fixed time 4, the pair (g;, ¢;_1) has uniform product distribution on T2. The process is stationary
under all integer time shifts. This does not assert independence of coordinates observed at different
times.

We record growth and its expected shortfall by

9(0,n)

oli.d) =loga 1Tl ea=E[1= 200 (=1, (26)
The transfer identities make g a stationary semimetric on orbit time: it is symmetric, vanishes
on the diagonal, and satisfies the triangle inequality. Distinct times may have zero distance. The
one-step bound gives

S0 ey € [0,1] measures the average loss from the upper growth rate over an interval of length n.
These definitions do not assume that Lyapunov exponents vanish; that assumption enters only in
the contradiction argument of Section 6.

For nonzero vectors a,b € R?, the symbol a A b denotes their determinant. For unit vectors its
absolute value is the absolute sine of their angle and depends only on their unoriented lines. The
absolute sines satisfy

laAcl <lanbl+]bAc] (2.8)

for unit vectors: express the two outer vectors in the orthonormal basis given by b and a perpendicular
vector, and expand their determinant.

The following elementary observation will repeatedly convert a small total growth deficit into
good growth on many subintervals.



Lemma 2.1 (Shortfall count). Let 2g,...,zn be real numbers with z; — zj—1 < 1, and set
N
D=N — (ZN —Zo) = Z(l —Zj —l—Zj_l).
j=1

For ¢ < 1, the number of indices j for which some 0 <1 < j satisfies z; — z; < ¢(j — 1) is at most
CD/(1 — ¢), with an absolute constant C. The same conclusion holds for the number of indices j
with some j <1 < N satisfying z; — z; < c(l — 7).

Proof. For each bad index choose one witnessing interval. Its length is a positive integer, and the
sum of the nonnegative step shortfalls over it exceeds (1 — ¢) times its length. Select disjoint intervals
greedily in decreasing order of length, discarding each interval that intersects one already selected.
Regard intervals as half-open when deciding disjointness, so that the sums of shortfalls over selected
intervals have disjoint sets of steps.

Every discarded interval meets a selected interval of at least its length and is contained in the
concentric threefold enlargement of that selected interval. The bad endpoints are therefore covered
by these enlargements. An interval of integer length L > 1 has at most 3L + 1 integer points in its
threefold enlargement. If the selected lengths are Lq,..., Ls, the number of bad indices is at most
43" L,. Disjointness and nonnegativity give (1 —¢) >, L, < D. This proves the first statement,
and the same selection applied to the forward witnessing intervals proves the second. O

We will use the count both for logarithms of vector norms, whose one-step increments are at
most one by Equation (2.4), and for the logarithms of successive maximum norms of solutions of
Equation (2.3). Neither use requires a lower bound on each individual increment.

3 Nearly full-rate cancellations

The first estimate concerns two long products which expand rapidly when viewed from their common
endpoint, although their concatenation has little growth. Such a configuration forces a linearized
solution to be small at both distant endpoints. We use this solution to locate many pairs of
comparable expansion scales on the two sides of the common endpoint.

Theorem 3.1 (Cancellation estimate). There are constants 6 > 0, C < oo, v > 0, and My < o0
such that, for every M > My, every i € Z, and everyn € N,

{ min (logyy |T5i-nll , logas [ Tiitnll) = (1 = 6)n,

< Cexp(—yn). 3.1)
108 | Ti-nonl] < 61 | ) (

All four constants are independent of the center, the length, and the parameter M in the indicated
range.

Throughout this section and the next, fix

99

Constants used before the final choice of § are independent of §, n, and M, unless a dependence is
stated explicitly.



3.1 A solution small at both endpoints
By stationarity it is enough to consider ¢ = 0. Suppose the event in Equation (3.1) occurs. Write

D_ = ”TO,—TLH ) D+ = HTO,n” )

and let a_ and a4 be unit most-expanded input directions for these two products. If b is a unit
vector perpendicular to a_, then

ITo-ubll = D', || Tonbll = Dy la- Aas].

The first equality uses determinant one: the singular values of either product are its norm and the
reciprocal of its norm. Applying the full product to the vector Tp _,b gives

HT_n,nH >D_Dy \a_ A a+] , ’a_ Nay| < M (2=30)n
Resolving b in the singular input directions of Tj , also gives the upper bound
| Tonbll < D'+ Dy fa_ Aay| <20~ (=30n,

The left endpoint has the smaller bound D~!. Thus the solution of the linearized recurrence with
central pair b is small at both endpoints. One of its entries at times 0 and —1 has absolute value at
least 1/4/2. Choose that time e € {0, —1} and divide the whole solution by its value there. The
normalized solution satisfies

ue=1,  [(uo,u-) < V2 [(tns 1)l (U, uepo)l| < 3MTETR(3.3)
This construction will be used only as an existence statement; no measurable selection of a singular
direction is required.
3.2 Outward paths and good indices

Fix e and ¢.. Use 6 = ¢.—1 as the other circle coordinate, so that g.+1 = ¢(ge) — € modulo one. The
two outward paths are

G =gy GG =qerj  (G>0).
On either path the positions and every linearized solution obey the same second-order recurrence.
In calculations involving just one path, omit its sign and write g;, uj, v; = v(g;), with ug = 1. Define

t[) = O, tl = 1, tj+1 = thj - tj_l. (34)
For local real lifts of the positions,

89qj‘ =t

+_ gt
i Osqj =ty

The sign difference comes solely from the initial positions at index one. It does not change the
recurrence or its Wronskian identity:

Uj_ltj — thj—l =1 (j > 1). (3.5)

Indeed the expression on the left is one at j = 1 and the recurrence preserves it. A common
normalized solution on the two paths has

up + u;r = v(qe)- (3.6)



Conversely, two outward solutions with value one at index zero and satisfying Equation (3.6)
assemble into a solution of the original recurrence across the center.

On each path the two small endpoint entries in Equation (3.3) are indexed by N — 1, N. More
explicitly, the forward and backward lengths are N, =n —e and N_ = n + e + 1, respectively: one
is n and the other is n + 1. Define pair-growth logarithms

7j = logy max([t;|, [t;1]),  v; =logy max(|uy], Juj—1]) (1 <j<N).

Both pairs are nonzero, so these logarithms are defined. The bounds for one step and its inverse in
the maximum norm give
T =7l <1 v vy S L (3.7)

Definition 3.2. An index 2 < j < N — 2 is good for the selected normalized solution if

Tj—TlZC(j—l) (1§l<j),
Tl T T 26 (3:8)
Uj — Uj+1 2 €, Uj+1 — Uj42 2 C.

For a path extending beyond a selected index, the same inequalities define goodness without reference
to a particular terminal length V.

Lemma 3.3. There is a constant A such that, on each outward path associated to Equation (3.3),
the number of indices in {2,..., N — 2} which are not good is at most

A(on +1)

1—c ( )
The estimate holds umiormly for M > e.

Proof. At index N, Equation (3.5) and the endpoint bound imply
1 S 2max(\uN] s |UN—1D max(\tN] N ‘tN_1|),

and hence
T~ > (1 —39)n —log,, 6, vy < —(1—36)n+ logy, 3.
Since 71 =0, v1 > 0, and N — 1 < n, the total shortfalls of the paths 7 and —wv satisfy

N—-1
[1 — (Tj+1 — Tj)} < 30n + 10g6,

2o
— =

[1— (vj —vjs1)] < 3dn +log3.
1

J
Every summand is nonnegative by Equation (3.7). Apply Theorem 2.1 to 7 to count indices where
the first line of Equation (3.8) fails. An individual increment smaller than c costs at least 1 — ¢ from
the relevant shortfall sum. This counts failures of the second line; applied to —wv, it counts failures of

either of the two inequalities in the last line, with a factor of at most two because a single increment
can be tested at two neighboring indices. Summing these bounds proves Equation (3.9). O



At a good index let L; = |t;|. The first line of Equation (3.8) with [ = j — 1 makes t; the
dominant entry of its pair, and the next increase makes ¢;;1 dominant at the next pair. Consequently

Lj=MT", G| < L;M~<U=D (1<1<j),

. (3.10)
tjva] = MOL;.

The two decreases for the u-pairs similarly give
]| < M€ Juy| < M7 fujq].
Using Equation (3.5) and |tj—1/t;| < M~¢, we obtain, after increasing a fixed lower bound for M,

_ 2
|’LL]',1|L]‘ <14+ M 2C|Uj,1|Lj, |u]',1| < f (311)
J
For t; # 0, let R; be the initial value at index one of the solution having value one at index zero
and value zero at index j. This solution exists and is unique: changing its initial value at index
one by a changes its value at index j by at;. Its value at index j — 1 is 1/t;, by Equation (3.5). Its
value at index j + 1 is therefore —1/t;, which proves

1

Rj+1 — Rj = 7t~t‘+1 .
773

For any normalized solution, varying its initial value at index one also gives u1 — Rj41 = wjt1/tj4+1.
At a good index, Equations (3.10) and (3.11) thus yield

Uj+1
tj+1

up = Rj1 +

_ 3.12)
1 M 3c (

— R+ +O (= ].

T (v — tia/t) ( L3 )

The implied constant is absolute and does not depend on the index.

3.3 Matching the two expansion scales

Figure 1 depicts the two outward paths and one selected pair with comparable logarithmic derivative
scales, as in the following lemma.

Lemma 3.4. There are fized constants g > 0, ¢; > 0, C1 < 00, and ny, < oo with the following
property. If 0 < § < dg is fized, increasing n. if necessary, every configuration in Equation (3.3)
with n > n, has at least cin pairs (j,5,, 5..) of good indices such that both index sequences increase
strictly and

‘Tt — T ‘ <

Jm Jm

ol w

. (3.13)

The collection of all possible increasing index-pair patterns for a given n has cardinality at most
exp(Cin).

Proof. Choose a small fixed 8 > 0, for example § = 1073, By Equation (3.9), choosing &y sufficiently
small and then n, sufficiently large makes the bad-index count on each path at most Sn. The
total-shortfall estimate also gives, at every index,

Jj—1-30mn—logb<7; <j—1.



Figure 1: The two paths are followed outward from a fixed central position. Matched indices need
not be equally far from the center; their derivatives with respect to the other central coordinate
have comparable logarithmic size.

Shrink Jp once more and increase n, so that, for n/3 < j < n/2, the corresponding 7; lies in
[n/4,3n/4], while on the minus path

Ty_9 > Ty —2>3n/4+1.

There are at least n/6 — 2 — fn good plus indices in this range.

For each such index put a = 7'j+. Starting from 7,7 = 0, let k£ be the first minus index with
T, = a. We have 1,_; <a <7, and 7, —7,_; < 1. Thus at least one of these two values is within
1/2 of a. The chosen index is in {2,..., N — 2}: the large lower bound on a excludes the first two
indices, and the displayed lower bound at N — 2 provides the upper bound. If the chosen minus
index is bad, discard this plus index.

Good plus indices j < j' have TJ-J,r — 7']-+ > ¢(j' — j). At most two such logarithms can belong to
an interval of length one, since 2¢ > 1. A fixed bad minus index can therefore be responsible for at
most two discarded plus indices. At least n/6 — 2 — 35n candidates remain.

Thin these candidates in increasing plus order by retaining the first one, then retaining the
next whose plus logarithm is at least two larger than the last retained logarithm, and continuing.
Since successive candidate logarithms are separated by at least ¢, each retention removes at most
three candidates. A fixed positive fraction of n remains; for example, decreasing the fraction if
necessary, one may fix ¢; = 1072, The matched minus logarithms increase strictly, because each
is within 1/2 of the corresponding plus logarithm and the retained plus logarithms have gaps at
least two. For two good minus indices, increasing index implies strictly increasing logarithm by
Equation (3.8). Strict increase of their logarithms therefore forces strict increase of their indices as
well. The matching error is at most 1/2, which implies Equation (3.13).

Each path contains at most n+ 1 available indices. An increasing paired pattern is determined by
a subset of the indices on each path, with the two subsets of equal cardinality paired in order. There
are at most 22”2 such choices. Enlarging an absolute C gives the stated exponential bound. [

3.4 The local input

The analytic fact used at each matched pair is the following uniform scarcity statement. Its proof
occupies Section 4.

Lemma 3.5 (Local scarcity). For every n > 0 there are ’ > 0 and M, < co such that the following
holds for M > M,. Fiz q., a base coordinate 0, and indices ji,j— > 2 on the two outward paths.
Suppose both indices are good at 0, for a common normalized solution, and their logarithms satisfy
Equation (3.13). Let

Ly = [t} (6.)

. L= ’t;(e*)

, L =max(Ly,L_).

10



Let § C [—1,1] consist of the h for which, at 6 = 0, + h/L, the same two indices are good for
some common solution with u, = 1. The solution is allowed to depend on h, and neither endpoint
smallness nor a new matching condition is required at these other points. Then

{z € R:dist(z,S) < '} <n. (3.14)

Here and below the size of a subset of the line or circle denotes its Lebesque measure. The constants
are uniform over the central position, the base coordinate, and the selected indices.

3.5 From local scarcity to exponential decay

Proof of Theorem 8.1. Fix once and for all a sufficiently small § > 0 allowed by Theorem 3.4. Its
constants c1, C1, ny are now fixed. Choose 1 > 0 so small that

1
5n < 1, c1 log% >C1+ 1. (3.15)

Obtain 7" and M, from Theorem 3.5. Increase a fixed lower bound My so that all estimates above
hold, that My > M,, and that

My© < My¢/5 <1 (3.16)

These choices are independent of n, of the center, and of M > Mj.

Fix e € {0,—1} and g.. It is enough to consider patterns containing exactly r = [c¢in| pairs,
since a longer pattern can be truncated. For a fixed such increasing pattern, let F be the set of 8
admitting one common normalized solution with all of the following properties: the original central
pair has norm at most v/2; both endpoint pairs satisfy Equation (3.3); and every pair of selected
indices is good and satisfies Equation (3.13). We emphasize that one solution must satisfy all
conditions of a pattern at once.

The set F is measurable, in fact compact. To see this without selecting solutions, parameterize
the original central pair by its entry other than the fixed entry w, = 1. The norm bound puts that
parameter in [—1, 1]. All later solution entries and all recurrence coefficients depend continuously
on this parameter and on the circle coordinate §. FEach pair entering a logarithm is nonzero,
by invertibility of the recurrence. The endpoint, goodness, and matching conditions are closed
inequalities on the compact product of the circle with [—1,1]. Their projection is therefore compact.

For 0 € F and 1 < m < r, define

Y

L,(0) = max (‘t;%(@)

O), sm(®) = Lu(0) 7,

m

and let

Vin = |J B(8,sm(6)/10)
0eF

be an open subset of the circle. Goodness at the later of two selected indices gives, separately on
both paths,

4+ .+
£ (9)’ > MUm41—dm) ’ti (9)’.
I Jm
Since both index sequences increase strictly,

Sm+1(0) < M~ s, (0), Sm(0) < M™€. (3.17)
For fixed M, n, these positive radii also have a positive lower bound: the one-step norm bound gives

Iti| < MI=1 < M™ at all indices in question, so s,, > M ~".

11



We claim
|Vint1| < 51|Vl (I1<m<r). (3.18)

Select disjoint balls from the family defining V,,, as follows. At each stage select a remaining ball
whose radius is at least half the supremum of the remaining radii, and remove all remaining balls
meeting it. Assign each removed ball to this selected ball. All selected balls are disjoint and have a
fixed positive lower radius, so only finitely many can be selected on the circle; the procedure must
exhaust the family. Every assigned ball meets its selected ball and has radius at most twice that of
the selected ball.

Consider one selected center 6, and write s = s,,,(6). The centers of its assigned balls are
at circle distance at most 3s/10 from .. The window of radius s is an injective lift interval by
Equations (3.16) and (3.17). All assigned centers belong to F, so they are successful for the same
selected pair of indices in the local test based at 0,. A next-level ball centered at an assigned 6 has
radius at most

Sm+1(0) - M~¢s,,(0) < M_cs'
10 - 10 - 5
After rescaling the lifted coordinate by 1/s, the union of all these next-level balls is contained in the
n’-neighborhood of the successful set in Theorem 3.5, by Equation (3.16). It therefore has unscaled
length at most ns. Summing over selected balls proves

Vel < Y- s=51 Y |B(0:5/10)] < 50[Vil,

selected selected

as claimed. The ball selected at a center is included in its own assigned group, so no next-level balls
have been omitted.
Since F C Vj, for every m and |V;| < 1, iteration gives

|F| < (5n)" 1 < (5n)Lexp (—clnlog 5177> .
There are at most exp(Cyn) patterns. By Equation (3.15), their union has circle measure at most
C exp(—n) for a fixed v > 0, uniformly in the fixed coordinate g.. The coordinate pair (ge, ge—1)
has normalized product Lebesgue law. Integrating the conditional bound over ¢, and summing the
two choices of e therefore gives the same form of bound for the original event, for every n > n,.
Every point of that event is covered, by Equation (3.3) and Theorem 3.4. Finally enlarge C' to cover
the finitely many positive integers n < m,, whose event probabilities are at most one. Stationarity
restores every center 1. [

4 Local scarcity at matched scales

This section proves Theorem 3.5. We use its two outward paths and the notation established in the
cancellation argument. In particular, ¢ = 99/100, the central coordinate is fixed, and the variable is
0 = ge—1. The selected indices are denoted by j; and j_. Every assertion concerning an interval in
0 uses real lifts of the recurrence. The constants below are independent of the selected indices and
of the base configuration.

The central relation in Equation (3.6) will become, after rescaling, an approximate identity
between a cubic polynomial and two shifted reciprocal-cosine terms. A positive-measure Hausdorff
limit of the closures of successful sets would force an analytic identity. We rule out that identity even
when the two reciprocal terms nearly cancel or one phase slope tends to zero. The derivative estimates
in the first two subsections provide the uniform remainders needed for these two degeneracies.
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4.1 Control on a single rescaled path
Fix either outward path and write j for its selected index. Put

d

Lj=1t;(0.), &€= L;(0 —0.), D:d—f.

The initial position gy is constant and ¢; is affine in &, with derivative iLj_l. By Equation (3.10),
the base linearized solution satisfies

|t’(L€f‘)‘ <MD (1<1<y). (4.1)
j
We will prove, throughout || < 1, that
au(€) — au(0)] + | Dg(€)| < CM D), (4.2)
|DPqi(€)] < CpMPUTIMI TP (2 < p <5), (4.3)

for 0 <[ < j. The terms with [ = 0 vanish.
Write By = M~°U=0 and A; = ¢(€) — ¢(0). Taylor’s formula for the recurrence, followed by
propagation with the base linearized matrices, gives

[t1(64)]
Lj

-1
1A < €] +CY M AP (4.4)
=1

Here the quadratic error at site d is at most C M \Ad|2, and the remaining [ —d — 1 steps have norm
at most M'~41 For [ = 1 the estimate |A;| < 2B; follows directly from Equation (4.1). If it holds
for all earlier indices, the sum in Equation (4.4) is bounded by

ACBE Y M2,

a>1

Since B; <1 and 1 — 2¢ < 0, this is at most B; for all sufficiently large M. Induction proves the
required displacement bound, uniformly in j.

Compare Dgq;(§) with the base variation +¢;(0,)/L;. Their initial data agree. Their difference is
propagated by the base matrices with forcing

(v(qa(£)) = v(ga(0))) Dga(E),

whose absolute value is at most CM |Ag4| |Dgqq|. Induction with [Dgg4| < 2By therefore uses the same
geometric sum and proves Equation (4.2).
For completeness, the higher derivative induction uses the recurrence at the varied orbit. For
p > 2 it has the form
DPqpq = v(q)DPq — DPq_y + F,

where F),; is a finite sum, with coefficients depending only on p, of terms

S S

o) [[D™a.  2<s<p, mi=1, > m=p.
=1 =1
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Each m; is strictly smaller than p. The first derivative bound and the induction hypothesis give
|D™igq)| < Cpn, B/™, since M'~™i¢ < 1 whenever m; > 2. Consequently |F},;| < C,MBF. The initial
higher derivatives at sites 0,1 vanish. Propagation by the varied matrices gives

-1
|DPqi| < Gy Y- M BY < C,Bf Y_ MU < ¢y BE M.
d=1 a>1

This proves Equation (4.3) successively for p = 2, 3,4, 5.
At the selected site Dg;(0) = £1. The case p = 2 shows that

Dg;(€) = Dq;(0) + O(M'~).

It follows, for all sufficiently large M, that

O = Li/2, @) < CLM~ V™Y (1< j). (4.5)
The quotient
tjfl qu71 . —c
E=—-—=—— satisfies |DPE|<C,M (0<p<4). (4.6)
tj Dg;

Indeed the denominator is bounded away from zero. Every derivative of its reciprocal of order
at most four is bounded by the already proved bounds through D5qj. Every derivative of the
numerator through order four contains a derivative of ¢j_; and has a factor at most CM~¢. The
product rule proves Equation (4.6).

4.2 A fourth derivative bound for the boundary value

Fourth-order control makes the boundary value replaceable by a cubic polynomial with a small
remainder. The remainder must remain negligible even after normalizing the first nonzero correction
when the two reciprocal-cosine terms nearly cancel.

Let R; be the initial value at site 1 of the solution U with Uy = 1 and U; = 0. This solution
exists throughout our interval because t; does not vanish. We claim that, with p = 4/5,

L? \D‘*Rj\ <CM27, (4.7)

Consider the (j — 1)-by-(j — 1) tridiagonal matrix B with diagonal v(g,), 1 <a < j — 1, and
both adjacent diagonals equal to —1. Its determinant is ¢;: expansion along the last row gives the
same recursion and initial conditions as those for ¢. The interior boundary problem is BU = eq, so
Rj = (B71)11. More explicitly, its inverse G = B~1 is

Gap = tmin(a,b) Umax(a,b)' (48)

To check this formula, fix column b. Its entries solve the homogeneous recurrence except at row b,
and are zero at the boundary sites 0,j. At row b the output of B is tp11Up — tyUpr1 = 1, by the
constant Wronskian and the data tg = 0,t; = 1,Uy = 1. Thus the column is precisely B~ 'e,.
At the right boundary the same Wronskian gives U;_; = 1/t;. Backward propagation and
Equation (4.5) yield
L;|U,| < 2MI—o7 L, (4.9)

For d, = j —a > 1, Equations (4.5), (4.8) and (4.9) therefore give

|Gab| < CMmin(da,db)—l—cmax(da,db)‘ (4‘10)
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The chain rule and the bounds for derivatives of ¢, also give
|DPv(gq)| < oM~ (1 < p<4). (4.11)

In fact every term contains a derivative of v bounded by C, M and derivatives of g, whose total
order is p.

Starting with DG = —G(DB)G, differentiate three more times and take the (1,1) entry. The
result is a finite linear combination, with fixed integer coefficients, of sums of terms

Uay (D' 04y )Gayay (DP?vay) - - Gayya, (DPa, )Us,, pi > 1, ZP@' =4. (4.12)

Here v, = v(qq), 1 < s < 4, and each site index is summed independently from 1 to j — 1. This
form follows inductively: differentiating a potential factor increases its derivative order, whereas
differentiating any inverse factor inserts another —G(DB)G. Also G1, = U, because t; = 1.

Put d; = j—a;. After multiplication by LJZ, the exponent of M bounding a term of Equation (4.12)
is

s—1
H=-14+d;+d, —1—2 min(d;, di+1) — cmax(d;, dit1)) —Csz i
=1 =1

§—1—|—2m1nd —(8¢—2 Zpl i

47
<—-1-—— d;
= 100 pl (M
For the first inequality, write each adjacency term as — |d; — d;+1| + (1 — ¢) max(d;, d;+1). The total
variation is at least d; + ds — 2 min, d;, while the sum of maxima is at most 2>, d; < 2", p;d;. For
the last inequality use 4min; d; < Y, p;d; and ¢ = 99/100. Summing over sites is harmless: for
every composition of 4,

M —(47/100)p;

—1-(47/100) Y. pidi _ pr—1 —72/25
. Z.;>1M 2 H N —(47/100)p; = <CM :
1yeeeylsZ

There are only finitely many such compositions and chain types. Since 72/25 > 2 + 4/5, this proves
Equation (4.7).

4.3 The cubic relation at successful points

Return to the two paths and put L = max(Lj,,L;_ ), h = L(6 — 6,). Number the paths so that the

first has the larger base scale. Write Q;(h) for their selected positions and E;(h) for the quotients
in Equation (4.6). With b; = Q5(0) and d; = Q/(0), the preceding estimates imply

Qi(h) = z; + bih + 2d;h* + & (h), IEllcr (1 < Clbel® M, (4.13)
|d;| < C'|bs]* M2, 1| =1, |bo| =7 e [M™3/51], (4.14)
OV E;| < CpM ™ |b;|? (0<p<4). (4.15)

The scale change is & = (L;,/L)h = |b;| h. It also gives, for 2 < p <5,

QP < Gyl Mt Qi = bl (4.16)
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At a successful point there is a common solution with central value 1, and its two outward values
at site 1 add to v(ge). Apply Equation (3.12) to both paths at that point. Since |t;,(6)| = L|Q}(h)]
and v(Q;) — E; = K(cos(2rQ;) + (2 — E;)/K), multiplication by K L? yields

2 2
1 - —3c
K22 (o) - 3310 = X gy = mym OO M

The error bound uses Equation (4.16) to compare the varied ¢;, with their base sizes. Replace
the left side by its cubic Taylor polynomial P(h) at 0. The contribution of each R;, to the Taylor
remainder is at most

CKL?|bj|' L;?M ™77 = CK [b|> M~

Consequently every successful h € [—1, 1] satisfies

2
1
PR = 2 Qi e cos@r@ih) + @ = Bk} )

=1

+ O(M 1P 2 M3, (4.17)

The polynomial may depend on the configuration. Its degree is at most three. The displayed
error is uniform on the successful set, and tends to zero uniformly over all configurations, since
r2 -3¢ < M777/100'

4.4 Polynomial extraction from a Hausdorff limit

Consider any sequence of configurations with M — oo and nonempty successful sets Sps. Pass
to a subsequence on which their closures converge in Hausdorff distance to a nonempty compact
set F' C [—1,1]. We prove that F' has measure zero. Suppose to the contrary that it has positive
measure.

We record precisely the compactness argument for the polynomials that will be used below.
Suppose, after an indicated subtraction or multiplication of Equation (4.17), a polynomial Py, of
degree at most three agrees at successful points, up to an error tending to zero, with functions
converging uniformly on every compact subinterval of [—1, 1] away from a fixed finite set of limiting
poles in that interval. Choose four distinct points of F' outside those poles. Hausdorff convergence
and approximation of points in the closure supply successful points converging to these four points.
The values of Pj; there are bounded. The associated Vandermonde matrices converge to an
invertible matrix, so all four coefficients of Pj; are bounded. Pass to a further subsequence on
which the polynomials converge coefficientwise. For every point of F' away from the poles the same
approximation argument shows equality with the limiting function. In particular, equality holds on
a set of positive measure. Clearing the finitely many denominator factors used in that case gives an
identity between real analytic functions on R: the difference has an accumulation point of zeros and
hence vanishes identically. Passing to further subsequences throughout does not change the fixed
Hausdorff limit F'.

4.5 Nonzero limiting slopes and opposite cosines

First suppose that r has a positive limit ryp. Take convergent subsequences of the phases modulo
integers and of the slopes. The first slope has a fixed sign after a further subsequence, so write its
value as b € {—1,1}. By Equations (4.13) and (4.15), the two terms on the right of Equation (4.17)
converge, away from their limiting poles, to

sec(2m(z + bh)) + g 2 sec(2m(2' + b'h)), V'] = ro.
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Polynomial extraction and multiplication by both cosines show that the zero sets of these cosines
on R coincide: at a zero of either cosine, the other must vanish because its coefficient is positive.
Their zero sets are arithmetic progressions with respective spacings 1/(21b]) and 1/(2 [¥/|), so ro = 1.
The two cosines are therefore equal or opposite. Equality would leave twice a secant, which cannot
equal a polynomial, as multiplication by the cosine and evaluation at one of its zeros shows. Only
the opposite case remains.

Reflect the second phase if necessary and translate it by an odd half-integer. The resulting phase
QQ has the same limiting affine phase as ()1, while

cos(2mQ3) = — cos(27Qs), (Q5)* = (Qh)*.
By Equation (4.13),

Q? -1 = ( ) + Oct (Ml 30) degp < 2, HpHcoeff — 0. (418)
Here ||| oo i the maximum absolute value of its three coefficients. Define
= ma‘X(HpHcoeﬂ ’ Kﬁl)'

Then £ — 0, but every error of order M'=3¢ = M~197/100 i5 4(¢). The error in Equation (4.17) is
also o(¢) in the present case, since r — 1 and p > 0.
We expand on a compact subinterval away from the zeros of the common limiting cosine. Put

f(xg y) = y72 SeC(27T$), A = 27'('(21 + blh)

The denominators in Equation (4.17) stay uniformly away from zero there for large M. Their shifts
are 2/ K + O(M~¢/K). Expanding the reciprocals, with their respective cosine signs, gives the sum
of the two terms as

F(Q1.Q1) — £(Q2,Qh)
(@) 2 sec*(2m Q) + (@) 2 sec* (27 Q) + o).

The reciprocal expansion has error O(K =2 + M ~¢/K) = o(f). 1t is essential to subtract the two f
terms at the actual common phase before replacing that phase by an affine one. Taylor expansion
of f, using Equation (4.18), gives

F(Q1, Q1) = £(Q2, @5) = —f2(Qu. Q1)p — fy(Q1, QY + o(0).
Indeed the quadratic error is O(¢2) and the phase remainder is O(M'=3¢). Moreover (Q1,Q}) =
(21 + bih, by) + O(M*'=2¢); replacing the derivatives of f by their values at this affine pair produces
only O(¢M*'~%¢) = o(é) Similarly, the preceding K~! term can be evaluated at the common affine
pair with error o(K~!). We conclude that Equation (4.17) becomes

2 4
P(h) = bZ; sec A — b2 P Gin A sec? A — K5 sec? A+ o(0). (4.19)

K
Divide by ¢ and take a subsequence such that p/¢ — p coefficientwise and K~1/¢ — B. At least
one is nonzero, because max(|[p/!|| oo, K */¢) = 1. Polynomial extraction now applies to P/¢.
Multiply its limiting identity by b? cos?(2m(z + bh)) and evaluate at every zero of that cosine. One

obtains
2np(h) sin(27(z + bh)) + 45 =0 at every cosine zero. (4.20)

The zeros form an unbounded arithmetic progression and their sine values alternate between 1 and
—1. Thus p is bounded on that progression and must be constant. The alternating signs then force
both that constant and 5 to be zero, contradicting their normalization. This excludes every positive
limiting slope.
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4.6 A vanishing second slope

It remains to treat » — 0. After a subsequence, the first term of Equation (4.17) converges away
from its poles to sec(2m(z + bh)), with |b| = 1. Write the second term as

/ 2
o) = agamye S0 = (B (costzm@an) + 22 M) w = max(is)] )
(4.21)
Uniformly on [—1,1],
S < Cpr™ (1 <m < 4). (4.22)

To see every derivative involved, set a = Q5/r. Then a is bounded and bounded away from zero,

and
‘a”’”( < Crpr™ MmN < ™ (1< m < 4)

by Equation (4.16). The derivatives through order four of the cosine factor are O(r™) by the chain
rule; those of the shift are bounded by C,,r™ M ~¢/K by Equation (4.15). The product rule proves
Equation (4.22). This is the point requiring the fifth derivative of Qs.

If w — 0, there is also the sharper fact

15"(0)]

r

Indeed a(0)? = 1 and |Q5(0)| = r. The cosine with its shift equals S(0) — 0, so |sin(27Q2(0))| — 1.
Differentiating the factor a? contributes O(rwM'=2¢) = o(r); differentiating the shift contributes
O(rM~¢/K) = o(r). The remaining contribution is —27 sin(27Q2(0))Q5(0), which proves the
assertion.

Take a subsequence on which r/w has a limit. If this limit is positive, then w — 0, and Taylor’s
formula gives

— 2. (4.23)

S(h) _ 5(0) , S'(0)

h+ O(r?/w).

w w w

Here r2/w < r — 0. The coefficients are bounded; by Equation (4.23), a further subsequence gives
a limiting affine polynomial Ag(h) with nonzero slope. Multiply Equation (4.17) by r?w. Its first
term and its error tend to zero locally away from the fast poles, while its second term converges
to 1/Ap(h) away from the one possible zero of Ay. Polynomial extraction would therefore give a
polynomial of degree at most three equal to 1/A4y. Multiplication by Ay and evaluation at its real
zero is a contradiction.
We may consequently assume r/w — 0. Then w = |S(0)| eventually, and
S(h) ,
50) =14 O(r/w) — 1 uniformly on [—1,1]. (4.24)
In particular S has no zeros there for large M. Let T3g be the cubic Taylor polynomial of g at
0. If w stays bounded away from zero, the reciprocal derivative formula and Equation (4.22) give
g = O(r?) uniformly. Thus g — T3g = O(r?). Subtracting T3¢ from Equation (4.17) leaves only
the fast secant in the limit. It cannot agree with a cubic polynomial, by multiplication by its cosine
and evaluation at a zero.
The last case is w — 0 and r/w — 0. To track also the possibly large remainder of g, differentiate
explicitly:

o5 i o3 2 (4.25)

g — L (24(5')4 36(S")2S" | 6(S")? +85'S™ s””)

r2
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By Equations (4.22) and (4.23), S'(h)/S’(0) = 1 + O(r) uniformly. Together with Equation (4.24),
this makes the first term in Equation (4.25) equal to
S/(O)4
24 1)) —==+=.
24+ of1) b
Relative to that term, the remaining three displayed contributions are respectively O(w), O(w?),
and O(w?): for example the first ratio is bounded by C |S||S”|/]5')* < Cw. All these comparisons
are uniform on [—1,1]. Put
B Sl(0)4
M= 250y

Taylor’s formula with integral remainder, valid on both sides of zero, now yields
g(h) — T3g(h) = aprh* + o(|aps])  uniformly on [—1,1]. (4.26)

If |aps| — oo, subtract Tg from Equation (4.17) and divide by aps. The fast term tends to zero away
from its poles and the original error also tends to zero after this division. Polynomial extraction
would identify a polynomial of degree at most three with h*, which is impossible. Otherwise pass to
a subsequence with ay; — a € R. Without division, the same subtraction gives a limiting identity
between a cubic polynomial and

sec(27(z + bh)) + ah®.

Move the quartic term to the polynomial side and multiply by the cosine. Evaluation at any of its
zeros again gives a contradiction. These alternatives exhaust the vanishing-slope case.

4.7 Uniform neighborhoods of successful sets

We have proved that every Hausdorff limit of nonempty closures of successful sets along M — oo
has measure zero. This implies the uniform assertion of Theorem 3.5, including the neighborhood
width in its statement. Indeed, if the assertion failed for some 1 > 0, then for every integer n one
could choose M,, > n and a successful set S,, C [—1, 1] such that

Lebr{z : dist(z,S,) < 1/n} > n.

These sets are nonempty. Compactness of the nonempty compact subsets of [—1, 1] for Hausdorff
distance supplies a subsequence of their closures with limit F'. For every € > 0, eventually

{z : dist(z,S,,) < 1/n} C {z: dist(z, F) < €}.

Thus every e-neighborhood of F' has measure at least n. Continuity of Lebesgue measure from
above for these bounded neighborhoods implies Lebg (F') > 7, contrary to the result just proved.
The empty successful set satisfies the claimed estimate automatically. This completes the proof of
Theorem 3.5.

5 A product estimate across a fast bridge

The second estimate compares observations near opposite ends of a long interval on which the
transfer matrix grows almost at its maximum rate. The comparison comes from two transverse
families of contracting graphs in the middle of the interval. All measures in this section are the
normalized area measure, expressed in the coordinates (¢;, ¢;—1) when convenient, whenever they
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define probabilities or expectations. Label lengths and slice integrals use ordinary one-dimensional
Lebesgue measure in their displayed coordinates.
For distinct integers d, e, write

_ logay [|Taell

bd,(i: |d—€|

(5.1)
These quantities belong to [0, 1]. An observation with bound (R, L, B) means a function of at most R
such quantities whose defining function on [0, 1]# has absolute value at most B and Lipschitz constant
at most L for the maximum norm. Allowing fewer than R arguments is harmless. The defining
functions and the integer indices may vary from one application to another, provided these bounds
are preserved. Equivalently, these bounds may be imposed only on the realized range R C [0, 1]
of the arguments. Indeed, a function f on that range extends by u +— inf,cr (f(v) + L ||u — v );
clipping this extension to [—B, B] preserves its values on R and its Lipschitz bound.

Theorem 5.1 (Product estimate across a fast bridge). There are absolute constants ¢, € (0, 1),
k>0, and o > 0 with the following property. Fix observation bounds (R, L, B) and a threshold
h > 0. For sufficiently large M and sufficiently large n = b — a, let W, H be observations with these
bounds, with W > 0. All indices occurring in one observation are within kn of a, and all indices
occurring in the other are within kn of b. Fither assignment of W, H to the two ends is allowed.
Then

E[l{logMHTa,b||ZCb”}W1{H>h}] < C(EW + Mﬁo’n)P(H > h/2) (52)

The constants cp, k, 0 are independent of the observation bounds and threshold. The constant C and
the lower size requirements for M,n may depend on (R, L,B) and h, but not on the indices, the
defining functions, or the bridge location.

We first construct the graphs needed in the proof. Finite-time contracting directions and curves
have been developed in stable-manifold constructions under weak hyperbolicity hypotheses [10].
Here the graphs are level sets of a distant orbit coordinate, obtained from finite Dirichlet problems;
we prove their extent and transverse distortion directly. We use ¢ = 0.98 throughout the construction.
A direction is understood modulo sign.

Lemma 5.2 (Contracting graphs and their distortion). For sufficiently large M, suppose B4 > 2
and, at a fized state with central coordinates (x,y) = (qo,q—1),

Dy = ||Tosll > M®  (1<1<By). (5.3)
For at least one choice j € {By — 1, B1} there is a smooth graph through this state, parametrized by
g1 =y+r, |r| <1/4, on which the lifted coordinate q; is fized. On this graph,

d
|gp(r) — ap(0)| + ‘qg?@‘ <OMTO8EHD (0 <p < ). (5.4)

The corresponding endpoint pair at time B changes by at most CM~O98B+=Y) " The partial derivative

0q;/0qo, with g—1 held independent, is nonzero throughout the graph, and the absolute values of this

partial derivative at any two points of the graph have a ratio between two absolute positive constants.
For a fixed choice of j, one may require the closed eligibility condition

|0qj/0qo| > Dp, /3 at the initial point. (5.5)

The graphs depend continuously on eligible initial points. There is an identical backward statement,
with almost horizontal graphs in (x,y), obtained by using (q—1,qo) as the ordered initial pair.
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Proof. Let s; be a most contracted unit input direction for 7 ;. Since a single inverse step has norm

at most M,

M
To s141|| < —.
Tossiaall < 5

The projection onto the expanded input direction for 7p; therefore gives

|Sl+1 A Sl| < (5.6)

DDy i
The absolute sine between two unoriented lines satisfies the triangle inequality. Summing Equa-
tion (5.6), and using Equation (5.3), yields

sp, Asi| <OM'™2 (1<1<By).

Resolve sp, into the singular input directions for Ty ;. Using D; < M I as well as its lower bound
gives
HTO,ZSB+ H < Mfcl + CMlJrlfcchl < CM70.94Z‘ (57)

The last inequality follows from 1 — ¢+ (1 — 2¢)l = 0.02 — 0.96] < —0.94] for [ > 1.

The first component of an input vector becomes the second component after one step. Thus
Equation (5.7) at [ = 1 shows that sp_ is nearly vertical. Let ¢ solve the variational recurrence with
t_1 =0, to = 1. Horizontal input has a projection bounded away from zero onto the expanded input
direction for Ty g, . For large M, at least one of the two coordinates tp, and tp, 1 consequently
has magnitude at least Dp, /3. Choose the corresponding j. This proves that the two closed choices
in Equation (5.5) cover the states under consideration.

The row of Ty . selecting ¢; has norm at least ]tj\ > Dp, /3, and its value on sp, has magnitude
at most Dgi. Its kernel direction therefore differs from sp, by O(Dgi). Normalize that direction
so that its second component is 1, and let U denote its variational solution. Then U_; =1, U; = 0,
and, for 0 < p < j,

U,| < CM~09w+D), (5.8)

Indeed, apply Equation (5.7) at [ = p+ 1 to its main component. The error component is bounded
by
CMP+1D§2 < CM70.96(IJ+1)
+ — b

because p + 1 < B,. Normalization changes these bounds only by an absolute factor.

We now solve the nonlinear boundary problem. Let &, be the change of the lifted position g,
with boundary data {1 = r and §; = 0. The tridiagonal matrix on 0, ...,j — 1 with diagonal v(g,)
and adjacent entries —1 has determinant ¢; # 0. Its inverse is

Glp - tmin(l,p) Umax(l,p)' (59)

For completeness, the proposed column solves the homogeneous recurrence except at its source. At
that source the output is 1, because the Wronskian ¢,1U, — t,Up+1 equals its boundary value 1.
Both boundary values of the proposed column are zero. This verifies Equation (5.9) directly.

Subtract the original orbit recurrence from the new one, and move the nonlinear Taylor remainder
to the right side. With its sign absorbed into F},, the boundary problem becomes

7j—1

G=Ur+> Gpbyl),  |F|<CMu?,  |Fju) < CMlul. (5.10)
p=0
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Use the finite-dimensional weighted norm

0.8 l+1
1€ll, = = fnax. M Vgl

On a ball of fixed radius Ry, the Lipschitz bound for the nonlinear part of Equation (5.10), before
weighting its output at index [, is bounded by a constant depending on Ry times

ZMp—0.9(l+1)+1—1.6(p+1) + ZMZ—O.Q(])—FI)—&-I—I.(S(])—&-I)'

p<l p>1

Here |t,| < MP and Equation (5.8) were used. After multiplying by M 08(+1)  the exponents are,
respectively,
—0.1(l+1)—-0.6(p+ 1), 1.8(1+1)—25(p+1).

Their sums tend uniformly to zero as M tends to infinity, independently of j. The linear term Ur
has bounded weighted norm for |r| < 1/4. Choose Ry larger than twice this bound and then choose
M large. The right side of Equation (5.10) maps this ball to itself and is a contraction there. Its
unique fixed point gives the desired graph on the whole parameter interval.

The same estimates show that I — G diag(F,(&,)) has a uniformly bounded inverse in this
weighted norm. Multiplication by the original Dirichlet matrix identifies it with the varied linearized
Dirichlet problem. Consequently that problem is invertible, and the finite-dimensional implicit
function theorem gives smooth dependence on r. Differentiating Equation (5.10) solves with right
side U, which has bounded weighted norm. This proves Equation (5.4). The contraction and its
fixed point also depend continuously on the eligible initial data: all the coeflicients are continuous
there, and the contraction constant and ball are uniform. This proves the asserted continuous

dependence.
If j = By, the endpoint pair estimate follows directly from the fixed boundary value and
Equation (5.4). If j = By — 1, the recurrence and the fixed value of ¢, 1 give {p, = —{p, 2,

proving the same estimate without an extra factor of M.

It remains to control transverse distortion. At the varied orbit let ¢,(r) again have initial values
t_1(r) = 0, to(r) = 1. Invertibility of the varied Dirichlet problem gives ¢;(r) # 0. The graph
derivative Up(r) = dgp(r)/ dr has boundary values 1 and 0 at indices —1, j and solves that varied
problem. Its Green diagonal is therefore t,(r)Up(r). Differentiating the determinant of the varied
Dirichlet matrix gives the exact identity

7j—1

ln|t )| = th ¢ (gp(r))- (5.11)

The derivative of a diagonal entry is ¢”(q,(r))Up(r), explaining the second factor of U,. Since
|tp(r)| < MP for every varied orbit, Equation (5.4) bounds the absolute value of Equation (5.11) by

C Z MPML6+) pr — o Z M6+ < o
p=>0 p=0

Integration over |r| < 1/4 proves the bounded-ratio claim.

For backward evolution set g, = g_1—,. The recurrence has the same form in these variables.
At step [ its ordered pair is the swapped original pair at time —I, and the initial pair is (¢_1, qo).
Swapping coordinates is an isometry, so the backward growth hypotheses and all norm estimates
are identical. The resulting graphs vary gy and have small slope in the g_; coordinate. O
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Proof of Theorem 5.1. We first find many usable middle times. On the bridge event choose a unit
vector realizing ||T5 || and follow its norms along the bridge. The increments of their logarithms to
base M are at most 1, and their total shortfall from 1 is at most (1 — ¢;)n. By Theorem 2.1, if ¢}, is
sufficiently close to 1, at least nn indices ¢ in the middle third, for an absolute 1 > 0, satisfy

Tyl > MY (1<1<b—1),

§ . (5.12)
[Tyl =2 M (1<I<i-—a).

In detail, remove indices admitting a forward interval starting there or a forward interval ending there
whose average log increment is less than ¢. The counting bound removes at most C(1 — ¢;)n/(1 — ¢)
indices. At a retained index, the chosen vector bounds the forward operator norm on either kind
of interval from below. On an interval ending at ¢, use also equality of the forward and inverse
operator norms to obtain the second inequality in Equation (5.12). For large n, the integer rounding
of the middle third does not affect a fixed positive proportion.

It suffices to establish Equation (5.2), with a uniform constant, when the bridge indicator is
replaced by the indicator of Equation (5.12) for one fixed middle index 4. Indeed, the bridge indicator
is at most (nn)~! times the sum of these middle-index indicators; multiplying by the nonnegative
weight and summing then costs only an absolute constant.

Shift 7 to time 0. Put By = b—i and B_ = i—a; both are at least n/3—0O(1). Apply Theorem 5.2
forward and backward. There are two possible endpoint-coordinate choices in each direction. We
work with one fixed pair of choices and eventually sum over the four possibilities. Write Q(x,y) for
the lifted forward coordinate held fixed, and F'(z,y) for the lifted backward coordinate held fixed.
On forward graphs @, # 0; on backward graphs Fy # 0. For large M, all forward slopes |dx/ dy|
and backward slopes |dy/ dz| are less than a common absolute number ayp < 1/2. The relevant
transverse partial derivatives have uniformly bounded absolute ratios along each graph.

Transport of endpoint observations. Along a forward graph the endpoint pair at time b
changes by at most CM~08(B+-1) A single forward or inverse map is M-Lipschitz on the lifted
coordinates. Thus pair differences throughout the window of radius xkn about b are at most

CMHH+O(1)M—0.8(B+—1) )

The one-step matrix difference is at most CM times the position difference. Since forward and
inverse product norms agree, the endpoints of each observation interval may first be put in increasing
order. For a product of length at most 2xn, the telescoping product identity therefore bounds its
matrix difference by a length factor times

CMSNTH-O(l)M—O.S(B_»,_—l) )

Every product norm compared here is at least 1. The elementary inequalities |||A]| — || B||| < ||A — B]|
and [logu —logv| < |u —v| for u,v > 1 consequently give the same exponential control for the
normalized logarithms in Equation (5.1). The positive integer interval lengths in their denominators
cause no additional loss.
Choose fixed k,0 > 0 with
3K+ 0 < 0.8/3. (5.13)

The strict margin absorbs the length factor and the bounded powers of M when n is large. After
increasing the size requirements to account for the observation bounds, each observation at the
forward end changes by at most

Op =CM™" (5.14)
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forward Q-level

backward F-levels

Ye

Figure 2: Coordinate schematic for the bridge change of variables, not an orbit plot. A forward level
is labelled at y = y. by s; the eligible slice Dy is swept across the square along transverse backward
levels to the coordinate (u, ©s(u,y)).

along a forward graph. The same statement holds for an observation at the backward end along a
backward graph. All these estimates are uniform in the chosen middle index, endpoint-coordinate
choices, and observation indices. Increase M, n further so that d,, < h/2.

Figure 2 shows the two transverse coordinate families used next. It depicts the change of
variables, not the motion of an orbit.

Forward labels and their area. Assume first that H is at the forward end and W at the
backward end. Cover the middle-time torus by the finitely many closed squares of a grid of side
so = 1/32 in a fundamental domain. Overlaps on boundaries have area zero and cause no problem
for an upper bound. Fix one square I, x I,, and choose y. € I,. All position functions in this square
and its small neighborhood are computed from the same real lifted recurrence starting at (z,y).

Every forward graph through an eligible point in the square extends over all of I,,, with a margin,
since its parameter range has length 1/2 and sy < 1/4. Label it by its intercept s at y = y. and
write it as (X(s,y),y). Two such graphs which meet have the same value of @ and coincide locally
because @), # 0. They then coincide on the whole common interval: the coincidence set is both
open, by implicit uniqueness, and closed, by continuity. In particular distinct labels have disjoint
images at every fixed y.

Let E be the labels of forward graphs through forward-eligible points of this square for which
H > h. We use closed eligibility conditions, including Equation (5.5). They and H > h define a
compact subset of the closed square. Continuous dependence of the graph in Theorem 5.2 makes
its intercept a continuous function of the initial point. Thus E is compact. The graph is uniquely
determined by its intercept, so these constructions define X unambiguously on E x I,,.

For these labels, every point of the graph over I, has H > h/2 by Equation (5.14). The identity

QX (s,y),y) = Q(s,vc)
and implicit differentiation give

X,(s,y) = _Qu(5,90) (5.15)

C Qu(X(s,9),0)

The derivative in Equation (5.15) is interpreted through a local smooth extension when E has empty
interior; the existence of that extension is justified below. The distortion assertion of Theorem 5.2
bounds its absolute value above and below by positive constants.
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The map (s,y) — (X(s,y),y) on E x I, is injective and has Jacobian comparable to 1. Its
image stays in a fixed bounded lift: the small slope bounds the displacement from the square by an
absolute constant. Projection of this bounded lift to the torus has bounded multiplicity. Change of
variables therefore yields

|E| < CP(H > h/2). (5.16)

The factor || = sp has been absorbed into the constant.

A transverse sweep for the weight. Fix s € E. Let D, C I, consist of the parameters y for
which z(y) = (X (s,y),y) lies in the square and is backward-eligible in the fixed backward endpoint
choice. This is a compact set. Carry each z(y) along its backward graph to first coordinate u € I,
and denote the resulting second coordinate by Os(u,y). The carry is defined throughout I, with a
margin.

For each fixed u, the map y — O4(u,y) is injective on Dy. If two carried points agreed, their
backward graphs would coincide throughout I, by regular-level uniqueness. A single such graph
cannot meet the chosen forward graph in two distinct points: two intersections would satisfy
both |Az| < ag |Ay| and |Ay| < ag |Az|, forcing equality of the points. This proves the asserted
injectivity.

The equation defining the carry is

F(u,05(u,y)) = F(X(s,9),9).
Differentiation with respect to the starting parameter gives

Fy(2(y)) + Fu(2(y)) Xy (s, )
Fy(u,05(u, y)) '

The ratio of the two Fy, terms is uniformly bounded above and below along the backward graph.

Moreover |F,/F,| < ag at its starting point, since —F,/F, is its slope, and |X,| < ap. Hence the

absolute value of Equation (5.17) is uniformly bounded above and below by positive constants.
The endpoint observation estimate gives, for all u € I, and y € Dy,

9,04 (u,y) = (5.17)

W(X(s,y),y) < W(u, Os(u,y)) + dn.

Apply change of variables to the injective map (u,y) — (u, Os(u,y)) on I, x Ds. Its image lies in a
bounded lift. Since W > 0, its integral over that image is at most a fixed multiple of EW. Using
Equation (5.17) and then dividing by |I,| gives

/ W (X (s,y),y) dy < C(EW + M) (5.18)

S

Changes of variables on the eligible subsets. Here are details ensuring that the preceding
changes of variables do not require the eligible sets to have interior. Consider first one forward
graph with label s. It is a compact regular level arc over I, and extends with a margin beyond
this interval. The partial derivative (), is nonzero on the arc. The implicit function theorem in
finitely many overlapping charts along the arc therefore continues it smoothly for intercepts in an
open neighborhood of s. The continued level is prescribed by Q(s’,y.) for each nearby intercept
s’. Uniqueness in the overlapping charts makes these local continuations consistent. Every nearby
eligible label follows the same continuation, because its regular graph passes through that intercept.
Thus X on E X I, is locally the restriction of a smooth function of (s,y), and Equation (5.15) holds
at all required points.
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For the transverse sweep, fix s and a point of D,. Its backward graph is likewise a compact
regular arc, with F} # 0, extending with margin over I,,. The same continuation argument applies to
the smoothly varying starting points (X (s,y),y) on the fixed forward graph. It gives a local smooth
extension of Og(u,y) in both variables, agreeing with all nearby eligible carries by uniqueness. The
maps used in both area comparisons are consequently restrictions of local smooth diffeomorphisms,
with the displayed nonvanishing Jacobians.

A countable cover by such charts can be split into disjoint Borel pieces. On each piece ordinary
change of variables applies to its measurable subset; the images of the pieces are disjoint because
the full restricted maps are injective. Summing proves the formulas on the compact eligible domains.
This also establishes the measurability of all integrands and swept regions used above. No extension
of eligibility to a neighborhood is assumed.

Completion of the area comparison. FEvery point of the fixed square satisfying both eligibility
conditions and H > h belongs to a forward graph with label in E. Change variables from x to
this label at each y, using Equation (5.15). Drop conditions other than square membership and
backward eligibility, which is allowed because the weight is nonnegative. The desired weighted
integral over this square and this pair of choices is bounded by

C/ W(X(s,y),y) dy ds.
E JDg

Combining Equations (5.16) and (5.18) bounds this by the right side of Equation (5.2).

If H is at the backward end, begin instead with the labels of the almost horizontal backward
graphs and sweep them in the x direction to bound their label measure by P(H > h/2). For each
such graph, transport its eligible points along the almost vertical forward graphs to estimate W.
The proof just given applies with z,y and @, F' interchanged: the graph extents, distortion bounds,
small-slope injectivity argument, and local chart construction are the same. This proves the estimate
for the other assignment of the two observations as well.

Finally sum over the finitely many squares and the at most four endpoint-coordinate choices. The
constants remain uniform. Average over the usable middle indices as explained after Equation (5.12).
This establishes Equation (5.2) and completes the proof. ]

6 Product distances and measures across scales

Suppose, toward a contradiction, that there is a sequence of parameters k& — +oco for which the
top Lyapunov exponent vanishes almost everywhere. All limits in this section are taken along
this sequence, passing to subsequences when indicated, except where a fixed-parameter limit in
orbit length is explicitly specified. The structural constants in Theorems 3.1 and 5.1 are fixed
throughout; the bridge estimate’s auxiliary constants may depend on its observation bounds. Use
the growth semimetric g and expected shortfall e,, from Equation (2.6); their parameter dependence
remains suppressed. At each parameter in the sequence, the zero-exponent assumption and bounded
convergence give

en, — 1 (n — o00). (6.1)

By contrast, the shortfall at every fixed length tends to zero as the parameter grows. We will
select a dyadic range in which the shortfall first increases, and sum the loss between each whole
interval and its two halves over that range. This sum telescopes, but its limiting mass must still
be controlled near arrays with one constant growth rate. The local tests and measures below are
designed to retain that mass.
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6.1 Four-point comparison and truncation
Lemma 6.1 (Four-point comparison). Fizx a base index i and write

D; =Ty, Rj, = M9UP) =900 =9(p),

)

There is an absolute constant Cy > 1 such that, for every orbit, every sufficiently large parameter,
and every choice of integer indices,

ij S C() maX{Rﬂ, Rlp}. (6.2)

Proof. Choose a most expanded unit input direction a; for T; ;; if D; = 1, any singular direction
may be used. Set
Qjp = max{|a; A ap|,Dj_2, Dp_Q}.
We claim
Qjp < Rjp < 3Qjp. (6.3)

To obtain the sine lower bound, use a unit input at the base perpendicular to a,. Its norm at p is
D, 1, whereas its norm at j is at least Dj|a; A ap|. The transfer from p to j therefore has norm at
least D;Dypla; A ap|. The inequalities

”TpJH > Dj/Dpv HTp,jH > Dp/Dj

give the other two lower bounds; the second uses equality of the norms of a determinant-one matrix
and its inverse.

For the upper bound, transport a unit vector from p back to the base. Its components along a,
and azf have absolute values at most D, Land D,, respectively. Also

|

Rj, < Dp_2 + laj A ap| + DJ72,

Ti,ja}fH < Dj]aj A ap] + Dj_l.

It follows that

proving Equation (6.3). By Equation (2.8), @jp < 2max{Qji, Qip}, so Cp = 6 is permissible. [
Lemma 6.2 (Truncation of a cancellation). Fiz integers i, n > 1, and 1 < s <n, and put
L=i—-n, R=i+n, L =i—-s, R =i+s,
D =n-min{g(i,L),g(i, R)},  ¢=g(i,L) +g(i, R) — g(L, R).
Use the quantities Ry, of Theorem 6.1 with base ©. Then
g(i, L"), g(i,R") > s— D, (6.4)
Rpp < Cg max{RyR, M_28+2D}.

There is a constant A independent of the parameter and indices such that the cut cancellation loss
satisfies
g(i, L") + g(i, R") — g(L', R") > min{¢,2s — 2D} — A, (6.6)

and consequently
g(L',R') <2s —min{l,2s — 2D} + A. (6.7)
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Proof. The triangle inequality and Equation (2.7) give
9, I') = g6, L) — (L, I') = (n — D) — (n —5) = s — D,
and similarly on the right. In particular,
Ry < M(n—=9)=(n=D)=(s=D) _ py=2s+2D Rpp < M~25+2D.

Apply Equation (6.2) twice along the chain L', L, R, R’ to obtain Equation (6.5). Taking negative
base-M logarithms gives Equation (6.6), with any fixed upper bound for 2log,,; Cy as A. Such a
bound is uniform after imposing, for example, M > 2. Finally, each cut wing has length at most s,
which yields Equation (6.7). O

Lemma 6.3 (Doubling bound). For all sufficiently large parameters and every integer n > 1,

C
en < egp < Cen + —, (68)
n

with a constant independent of n and the parameter.

Proof. Use the notation of Theorem 6.2. Both D and ¢ are nonnegative, and ¢ < 2n. Let § > 0 be
the fixed constant in Theorem 3.1. Choose a fixed H sufficiently large that

¢>H(1+ D), s=14/2] = s>1, 2D+ A<Js.
This is possible since s > ¢/2 — 1. Also s < n and 2s < {. Thus Equations (6.4) and (6.7) imply
min{g(i,i — s),g(i,i +s)} > (1 —9)s, gli—s,i+s) <2D+ A < Js.
This is the event bounded by Theorem 3.1, with spacing s. On the part where this integer s is
selected, ¢ < 2s 4+ 2. Writing the constants of that theorem as Cean,y > 0, we obtain
oo
E[¢ 1~ na+p)] < Cean Y (25 +2)e7° < C.
s=1
The complementary contribution is at most H(1 + ED), hence
E¢ < C(1+ED,). (6.9)
Stationarity gives

E(
ED <E[n—g(i, L)) + E[n — g(i, R)] = 2nen, e =en+ o

These identities and Equation (6.9) prove the result. In particular the lower inequality uses only
£>0. O
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6.2 Selecting the first growing deficit

Lemma 6.4 (Critical scales). Along the assumed zero-exponent parameter sequence, there are
powers of two ng = no(K) and N = N(K) > ng, and numbers € = ey, such that

ng — 0o, e — 0, €ng — 00, (6.10)
and, for every fixed integer m € Z (once the lengths below are positive integers),
egmp, = 0(€), egmn = Op,(€). (6.11)
All scale sums below run over powers of two.

Proof. First, for every fixed integer a > 1, we have e, — 0 as K — o0o. To see this, fix 0 < { < 1.
The uniform marginal law of each ¢; implies

P{|v(g;)| < M=} — 0.

Indeed v(x) = 2+ K cos(2mx), and the length of the set on which |cos(2rz)| < (M'~¢ +2)/K tends
to zero. A union bound therefore shows that, with probability tending to one, all a coefficients
in the product satisfy |v(g;)| > M1'~¢. Start the linear recurrence with (ug,u_1) = (1,0). On this
event, for M large, induction gives

[ujn] = (M7 = Dus| > [u] (0 <35 < a).

Consequently g(0,a)/a > log,,;(M'=¢—1) there. The deficit always lies in [0, 1], so lim supy_, », €a <
¢. Letting ¢ | 0 proves the claim.

Choose powers of two ng — oo sufficiently slowly that e,, — 0, by diagonal selection over the
fixed lengths 1,2,4,.... Set

O = (nal + €n0)1/2.

For all sufficiently large K, e,, < 0k < 1. By Equation (6.1), there is a first power of two N > ng
for which ey > 0. It satisfies N > ng and ey/o < 6. Applying Theorem 6.3 once gives

9K<6=€N§C(9K+C/n0—>0.
Also eng > Oxng > /ng — oo. For fixed m > 0, iteration of Theorem 6.3 yields
eamny, < Cry(€ny + nal) = Cub% = o(e),

and
eamn < Cr(e+ N71) = Op(e).

For a fixed negative m, the lengths 2™ng and 2" N are eventually positive integers. Dyadic
monotonicity bounds their deficits by e,, = o(¢) and ey = ¢, respectively. This proves every
assertion. O

6.3 A compact space of distance arrays

The next construction records shortfall increments as measures on rescaled distance arrays. Its
output will be locally finite limits away from affine arrays, together with a dilation balance; the
discarded affine part requires separate control in the final argument.
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Let D = Z[1/2] denote the dyadic rational numbers. Define X to be the set of symmetric
semimetric arrays d : D x D — [0, 00) satisfying

d(s,t) <|s—t|+2. (6.12)

Give X the topology of pointwise convergence. It is a closed subset of a countable product of
compact intervals, and hence is compact and metrizable. Its compact subset of affine arrays is

A={dy:0<w<1}, dy(s,t) = w|t — s|.

These are precisely the arrays of this form that belong to X: the bound at arbitrarily large
separations forces w < 1. Write i = X \ A.
For a positive integer n, define the random array

gn(s,t) = M (s,t € D). (6.13)

n

It belongs to X, since its distances are at most |s — ¢| + 1/n. Introduce the finite measures

pr =€ ! Z Law(gn), v =€ Law(gy), fg =¢ ! Law (g, )- (6.14)
no<n<N
n a power of 2

Their total masses need not remain bounded. We will obtain limits on U/ by controlling local
departures from affinity.

For an interval I = [s,t] with distinct dyadic endpoints, let I, I, be its left and right halves and
define continuous functions on X by

h(Il) + h(IT)

V(I) = (h(L) = (L)% (6.15)

The functions J(I) and V' (I) are nonnegative on all of X. The first assertion is the triangle inequality.
The shortfall h(I) itself need not be nonnegative on all of X. It does belong to [0, 1] on a sample g,
whenever the endpoints multiplied by n are integers. For any fixed dyadic interval, this alignment
holds at every scale n > ng occurring here once K is sufficiently large.

Lemma 6.5 (Bounds for local tests). Let I have dyadic endpoints and length p = 2™, where m € Z
1s fixed. Then

JU@+ ) dusc = 0400 (6.16)

Uniformly over the individual dyadic scales ng <n < N,

¢ 'E[h(I)(gn) + J(I)(gn) + V(I)(gn)] = O1(1). (6.17)

At the initial scale the stronger bound holds:

€ E[R(I)(gno) + I (1)(gno) + V(1) (gno)] = o(1). (6.18)

All three statements concern sufficiently large K, so that the indicated endpoints and half-endpoints
align.
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Proof. By stationarity,

Eh(I)(9n) = epn, EJ(I)(gn) = epn — €pn/2-

Summation over consecutive dyadic scales gives the exact identity

Z EJ(I)(gn) = €pN/2 — Epng/2- (619)

no<n<N
n a power of 2

By Theorem 6.4 and dyadic monotonicity, its nonnegative right side is Og(e). -
Put a = h(I}), b= h(I), and h = (a + b)/2. At the aligned sampled arrays, 0 < h < h(I) <1,
and therefore

V(I) _ a® + b? 72
s 2
2 bQ
< ; — B2+ 2J(1).

Write b, = E[(1 — g(0,¢)/q)?] for integer ¢ > 1. By stationarity and another dyadic telescoping,
1
1 Y EV(I)(gn) < bpngsa — bpnyja +2(epny2 = €png/2) < bpngy2 + 2€pn/0-
n

Here and in this display only, the unqualified sum is over the scales in Equation (6.19). Since
0 < by < ey, the last expression is Oy(€). This proves Equation (6.16).

At any single aligned scale, J(I) < h(I) and V(I) = (a — b)? < a + b. Hence the expectation
in Equation (6.17) is at most 2ep, + 2e,, /2. Dyadic monotonicity bounds these terms by the
corresponding terminal-scale deficits, which are Oj(e) by Theorem 6.4. At n = ng they are o(e),
again by that lemma, including its consequence for negative shifts. O

Lemma 6.6 (Detection of affinity). As I ranges over intervals with dyadic endpoints and power-of-
two length, the common zero set of J(I) + V(I) is exactly A. Consequently, every compact subset

F C U admits finitely many such intervals I, ..., I, and a number cp > 0 such that
b
> (J(a) +V(a) > cr onF. (6.20)
a=1

Proof. Every affine array annihilates these tests. Conversely, suppose they all vanish. For one of
the stated intervals I, the equalities J(I) = V(I) = 0 say that its two halves have the same speed
as I and that their distances add to the full distance. Repeating this argument shows that every
edge of every dyadic subdivision of I has distance wy times its length, with w; = d(s,t)/(t — s).
The triangle inequality gives the same upper bound between any two subdivision nodes. Applying
the triangle inequality across the full interval, using those nodes as intermediate points, gives the
reverse bound, and therefore equality. Every dyadic point of I is a subdivision node at some level.
Apply this argument to [—2%,2%] for arbitrarily large integers a. The common pair 0,1 fixes one
speed on all these intervals, so the array is globally affine. The ambient bound forces that speed to
lie in [0, 1].

For the last assertion, each point of F' has a positive test. The corresponding open sets cover F,
and a finite subcover suffices. Their sum has a positive minimum on the compact set F'. O

31



6.4 Locally finite limits and their symmetries

The limiting inequality Equation (6.22) is the zero-hyperbolic Gromov-product condition: after
identifying points at zero semimetric distance, B,(s,t)/2 is the Gromov product based at v; see [3,
Section 2.2, Definition 2.10]. The determinant-one estimate and the passage to the limiting arrays
are proved here; no real-tree representation theorem is used.

Proposition 6.7 (Limits away from affinity). After passing to a subsequence, the restrictions of
wr and v to U converge vaguely to locally finite nonnegative Borel measures p and v, respectively.
Moreover,

¢k — 0 waguely on U. (6.21)

The measures u and v are supported on the closed class Xo C X consisting of arrays satisfying
d(s,t) < |s —t| and the inequalities

By (s,t) > min{B,(s,p), By(p,t)}, By(s,t) =d(v,s) + d(v,t) — d(s,t) (6.22)

for every v, s,t,p € D. Every member of Xy extends uniquely to a continuous semimetric on R,
obeying the same inequalities at all real arguments. Both limiting measures are invariant under

(r7d)(s,t) = d(s+r,t + 1) (reD).

For every interval I as in Theorem 6.5,
/ (J(I) + V(I)) dp < o, / (W(I) + J(I) + V(I)) dv < . (6.23)

In particular,

/h([(), 1)) dv < 1. (6.24)

Proof. For each compact F' C U, combine Equation (6.20) with Equations (6.16) and (6.17) to
obtain uniform bounds on ug (F) and vg(F'). Using Equation (6.18) instead gives i (F') = o(1).
The latter proves Equation (6.21), since a continuous compactly supported test is bounded and has
compact support.

Here is an explicit way to extract the local limits. Fix a compatible metric on X and let
a(d) = dist(d, A). Choose a continuous nondecreasing function x : [0,00) — [0, 1] equal to zero on
[0,1/2] and to one on [1,00). Set x;(d) = x(27a(d)). These functions increase to one on U, have
compact support there, and satisfy x;y1 = 1 on supp x;. The finite measures x;ux and x;jvi have
bounded total masses for each j. Weak compactness for finite measures on compact metric spaces,
followed by a diagonal extraction, gives weak limits for all of them. Their restrictions agree on the
open regions where the corresponding cutoffs are one: this follows by testing against continuous
functions supported in such a region, for which the prelimit integrals agree. These compatible
restrictions define locally finite measures on Y. Every compactly supported continuous function is
supported where some X; is one, so these are the asserted vague limits.

For completeness, the support restrictions survive despite the possibly unbounded total masses.
The arrays g, satisfy gn(s,t) <|s —t| + 1/n. Taking logarithms in Equation (6.2), then dividing
by n, shows that their version of Equation (6.22) has error at most (log,; Cp)/n. These errors are
bounded uniformly by C/ng at every sampled scale. Any fixed strict violation, by a fixed positive
margin, is thus absent from every sampled array once K is large. Testing on compact subsets of
its open violation set shows that it has zero limiting measure. There are countably many dyadic
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arguments and positive rational margins, which proves the stated support assertion. For an array
with d(s,t) < |s — t|, the semimetric inequality gives

|d(s,t) —d(s', 1) < |s — &'[ + [t = #].

It therefore has a unique jointly continuous extension to real arguments; all its inequalities extend
by continuity.

For fixed r € D, each prelimit law is invariant under 7, once ngr is an integer. Indeed
In(s +1)| = |ns| + nr, and stationarity applies simultaneously to the array. The map 7, is a
homeomorphism of X preserving A, so it preserves compact support in . Invariance therefore
passes to the vague limits.

Finally, multiply any nonnegative test J(I) + V(I) by x;, pass to the vague limit, and use
Equation (6.16). Monotone convergence as j — oo gives the first bound in Equation (6.23). For
v use Equation (6.17) in the same way. Although h(I) is not nonnegative everywhere on X, it is
nonnegative on the aligned samples and on the supported limiting class X; these facts justify the
cutoff bounds and monotone convergence for that term as well. In the case I = [0, 1] the uncut
terminal integral is exactly ey /e = 1, giving Equation (6.24). O

Define the dilation oy
(sa)(s,1) = 22220, (6.25)
It is a continuous map from X into X and fixes every affine array. Its inverse need not map all of

X into X, but on Xj it is the homeomorphism
(S71d)(s,t) = 2d(s/2,t/2).
Both maps preserve XoNU.

Proposition 6.8 (Positive dilation decomposition). On U, with the measures supported on Xy as
above,
Sept = 1+ v. (6.26)

There is a locally finite nonnegative measure i, tnvariant under S and every dyadic translation,
such that

oo
M= Hoo + Z(S_j)*’/a Siboo = Hoo- (6.27)
j=1

The series is a series of positive measures dominated by .

Proof. The floor convention in Equation (6.13) gives the exact identity Sg¢, = g2,. Hence, as finite
measures on X,

S*,LLK = UK + VK — fK. (6.28)

To pass to the local limits, observe that S~!(A) = A: multiplication by two permutes the dyadic
rationals, so Sd = d,, implies d = d,,. If F' C U is compact, its preimage under S is closed in
compact X and disjoint from .4, hence compact in &. Thus S is proper on U, and composition with
S preserves continuous compactly supported tests there. Vague convergence and Equation (6.21)
now give Equation (6.26).

We may henceforth work on XN, where S is invertible. Applying its inverse to Equation (6.26)
and iterating gives, for every b > 1,

b
= (57 + (5
j=1
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The increasing positive partial sums are dominated by u. Their limit A = 7.5, (S ~7),v is therefore
a locally finite measure. On relatively compact Borel sets define po, = pt — A. The definitions agree
on overlaps and extend by exhaustion to a locally finite nonnegative measure; this construction
avoids subtracting infinite total masses. Monotone convergence for the positive series yields

SiA=v+ A\

Subtract this identity from Equation (6.26) on relatively compact sets to obtain Sifico = fioo-
For » € D and j > 1, the identity

787 = S_jTT,/Qj

and translation invariance of v show that every summand of X is invariant under 7,.. The same
holds for their sum and, by local subtraction from the translation-invariant measure p, for pi. This
proves all assertions. ]

7 Support restrictions and the geometry of limiting distances

Throughout this section we retain the sequence of parameters, scales, and measures constructed
in Theorems 6.4 and 6.7. In particular, all limiting arrays belong to Xy, and all measures are
considered on U = X \ A. As before, D denotes the dyadic rationals. The constants ¢ and ¢ are
those fixed in Theorems 3.1 and 5.1; neither depends on the scales or the parameter sequence.

For d € Xy, let P; be the set of times having no open neighborhood on which d(z,y) = w|z — y|
for some constant w, and let @)y be the set of times having no open neighborhood on which
d(z,y) = |z — y|. These sets are closed, and P; C Q4. Here and below a property of the distance on
an interval concerns every pair of points in that interval.

Proposition 7.1 (Support exclusions). There is a measurable set of full measure for p, v, and pioo
on which the following statements hold for every real choice of their arguments.

1. There do not exist r € R and t > 0 such that

dir—t,r) > (1 —0)t, d(ryr+1t) > (1 - 90)t, d(r —t,r+1t) < dt. (7.1)

2. If se Py andt € Qg, then
d(s,t) < cplt — s]. (7.2)

The same statements hold almost everywhere for every positive measure appearing in the decomposi-
tion of Theorem 6.8.

Proof. First fix r,t € D, t > 0. For all sufficiently large K, nr and nt are integers at every scale
n > ng in our sums. The event Equation (7.1) for g, is contained in the cancellation event of
Theorem 3.1, at center nr and spacing nt. Consequently its px-mass is at most

dyadic
C _ Cy _
— Z eV < ZLeT o ),
€ no<n<N €

The last conclusion follows from enyg — oo in Theorem 6.4. The event is open in X. To pass to a
locally finite limit, test its indicator from below by nonnegative continuous functions with compact
support in Y. This shows that its py-mass is zero. Taking the countable union over r,t € D and
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then using continuity of d excludes every real triple: strict inequalities at a real center and spacing
persist at nearby dyadic ones.

We record explicitly the weighted consequence of the bridge estimate needed for the second
exclusion. Fix a bridge [u,v] with dyadic endpoints and length r = v — u > 0. Fix a power-of-two
interval I in the allowed window about one endpoint and another such interval I’ in the allowed
window about the other endpoint. The two endpoints can be interchanged. Put

W=JI)+V(), H=h(I),

and fix a threshold n > 0. These are fixed bounded Lipschitz functions of finitely many shortfalls,
and W > 0. All their endpoints align with the integer times at every scale in the sum once K is
large. By Equation (6.17) and Markov’s inequality,

dyadic

S P(H(ga) > 1/2) < Cr e
no<n<N

Applying Theorem 5.1 at the integer bridge length rn, summing, and using Theorem 6.5, we obtain

/1{d(u,v)>cbr, H>,7}W dug

1 dyadic
< Ce /W dpg + - Z M—™ — 0. (7.3)

no<n<N

Indeed the first bracketed term is bounded, and the second tends to zero: the exponential sum is at
most 2M ~9""0 for all sufficiently large K, whereas 1/e = o(ng). All constants and thresholds in this
application are fixed before K tends to infinity. The lower bounds on M and on bridge length in
Theorem 5.1 therefore hold eventually; no uniformity over varying test intervals is being assumed.

Suppose now that Equation (7.2) fails for some s € Py, t € Q4. Necessarily s # t. Choose
nearby distinct dyadic bridge endpoints so that their distance still exceeds ¢, times their temporal
separation. The endpoints can be chosen close enough to s, ¢ that sufficiently small neighborhoods
of these two times fit in the respective bridge windows. Some test J(I) 4+ V(I) with power-of-two
length and dyadic endpoints contained in the first neighborhood is positive. To see this, choose such
an interval containing s in its interior. If the tests for it and all its dyadic subdivisions vanished,
successive subdivision, equal half speeds, and equality in the triangle inequality would make d affine
on that interval, contrary to s € P;. In the second neighborhood there is similarly a power-of-two
interval I’ with h(I") > 0. In fact exact unit distance between the endpoints of any interval forces
exact unit distance on every subinterval, by the triangle inequality and d(z,y) < |z — y|; hence an
interval containing t in its interior cannot have zero shortfall.

Choose a positive rational 7 < h(I’). The resulting strict bridge and shortfall conditions define
an open set. By Equation (7.3), its W u-mass is zero, using compactly supported continuous tests in
U as above. Its part with W > 0 therefore has zero p-mass. There are only countably many choices
of the bridge, the two tests, their orientation, and the rational threshold. Every violation is covered
by one of these choices, proving Equation (7.2) simultaneously for all real s, t.

Both properties are invariant under every translation and positive dilation of time, including the
corresponding division of distances by the dilation factor. The measure inequality (S~!),v < u from
Theorem 6.8 consequently transfers them to v. All the other component measures are dominated by
1, so they inherit them as well. This also provides a measurable full-measure set: the exceptional
sets were covered by countably many measurable strict tests before extension to real arguments. [
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The local-to-global propagation below uses this zero-hyperbolic Gromov-product framework [3,
Section 2.2], with an explicit argument on the semimetric arrays rather than an invocation of a
theorem about geodesic real trees.

Proposition 7.2 (Shape classification). Every nonaffine array in Xy satisfying Theorem 7.1 has
one of the following forms:

1. every secant has speed at most cy;

2. there is one exterior ray of exact unit speed, and the complementary closed half-line has all
secant speeds at most cp;

3. there are two exterior rays of exact unit speed, separated by a closed interval |a,b] of positive
length, and every secant contained in [a,b] has speed at most cy.

The second possibility includes either orientation. These descriptions do not assert additivity of
distances across the slow part. The three temporal configurations are illustrated in Figure 3.

Proof. We first show that a connected component U of R\ Py is affine with a single speed throughout.
Its local speeds agree on overlapping neighborhoods, and hence are a common w € [0,1] by
connectedness. A compact subinterval of U has a sufficiently fine partition xg < --- < x,, such that
each consecutive triple lies in a local affine neighborhood. When w = 0, the triangle inequality
immediately gives d(zg, ;) = 0. When w > 0, propagate additivity inductively. Suppose it holds
from zo through z;, and use the four-point inequality of Equation (6.22) at base v = z; in its
limiting form

By(z,z) > min{By(z,v), By(y,2)}, By(z,z) =d(v,x) + d(v,z) — d(z, 2). (7.4)

The inductive additivity gives By(xo,2j—1) = 2d(xj_1,2z;) > 0, whereas local additivity gives
By(zj—1,zj4+1) = 0. Apply Equation (7.4) to the latter pair with intermediate point zy. Nonnega-
tivity of B, forces By(xo,2j+1) = 0, exactly the next additivity statement. The first two steps are
already locally affine. Thus d(zg, ) = w(zy, — o), and varying the compact subinterval proves
the claim. In particular P; # @ for a nonaffine array.

Suppose a component U has speed w > ¢,. It has at least one finite endpoint s € P, since
U = R would imply affinity. If w < 1, every interior point ¢t € U belongs to (J4. Continuity at the
endpoint gives d(s,t) = w|t — s|, contradicting Equation (7.2). Therefore w = 1. Such a component
cannot have two finite endpoints: they would both belong to Py C 4, and their unit mutual speed
would again contradict Equation (7.2). Hence every component of speed greater than ¢, is an
exterior unit ray; there are at most two.

Let I be the closed complement of these rays. It is the whole line, a closed half-line, or a closed
bounded interval. For z < y in I, if [z, y] N P; is empty, the two points lie in a component of speed
at most ¢. Otherwise let p and ¢ be the first and last points of [x,y] N P;. The portions from z
to p and from ¢ to y have speed at most ¢, by the component claim and continuity. The middle
portion satisfies the same bound by Equation (7.2), because p,q € P; C Q4. The triangle inequality
gives d(z,y) < ¢p(y — x). The only case not yet settled is a bounded slow interval of length zero;
Theorem 7.3 below excludes it. O
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Lemma 7.3 (Loss across two rays). Suppose there are two exterior unit rays with slow interval
[a,b], and put L =b — a. Then L > 0, and, with the fized constant

C =2+ g (7.5)

every z € R and t > 0 satisfy

(7.6)
The shortfall is zero whenever the interval is wholly in either closed unit ray.

Proof. For the moment permit L. = 0. Write z, = a — u, y, = b+ v, where u,v > 0, and put
D =d(a,b) < L. Set
_u+v—D—d(xy,y)

S = 5 .

If s < 0, the absolute shortfall of [z, y,] is at most L + D < 2L. Suppose s > 0. The reverse
triangle inequalities imply d(xy, yy) > v — D — v and d(zy,yy) > v — D — u, so that s < min{u,v}.
At base a the unit rays and triangle inequalities give

Ba(xy,xs) = 2s,
Ba(xuv yv) Zu+ (U - D) - d(a:u,yv) = 2s,
Ba(yv,ys) = (v — D)+ (s — D) — (v — s) = 2s — 2D.

Twice applying Equation (7.4) yields Bg(xs,ys) > 2s —2D. As d(a,zs) = s and d(a,ys) < D + s, it
follows that
d(zs,ys) < 3D < 3L. (7.7)

Use the temporal midpoint m = (a +b)/2 and spacing t, = s+ L/2. Its two wing distances obey
d(l‘s, m)a d(m7 ys) > 85— L/2

If L >0and s > 3L/0, these bounds are strictly greater than (1 — 0)t, and Equation (7.7) is strictly
less than o0t,. This is the forbidden triple of Equation (7.1). If L = 0, every s > 0 produces that
same strict contradiction. Thus always s < 3L/d. A full crossing interval has absolute shortfall

(u+ L+v) —d(xy,yp) =L+ D+2s <C,L.

An interval meeting only part of the slow interval has absolute shortfall at most twice the length of
that part. For example, if z < a <y <, then d(z,y) > (a —x) —d(a,y) > (a —x) — (y — a), giving
loss at most 2(y — a). The other orientation is identical. An interval inside [a, b] has loss at most its
length, hence at most L, and intervals in the unit rays have zero loss. This proves Equation (7.6) in
every case. If L = 0, these conclusions would give exact unit distance between every pair of times,
an affine array. Nonaffinity therefore forces L > 0. O
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No unit ray all secants have speed < ¢

] unit speed slow half-line
One unit ray < .
L=b—a>0
>
Two unit rays . >
To=a—5 a m b Yys=b+s

Figure 3: The possible temporal regions in Theorem 7.2; the one-ray picture may also be reflected. A
slow region need not be affine. In the bottom picture, excessive loss between the exterior rays would
produce the symmetric forbidden triple (zs,m,ys) used in Theorem 7.3. The diagram describes
time regions, not an embedding of the semimetric.

8 A capped deficit and the final balance

The cap will compare the slow interval of a limiting shape at fine and coarse scales. It must
equal one on uniformly slow secants. For a two-ray shape, Equation (7.6) makes the shortfall of a
long crossing interval small; a sufficiently small slope of the cap near zero will make its averaged
coarse contribution smaller than the fine-scale occupancy of the slow interval. This is an integrated
comparison, not a pointwise sign assertion for the observable below.

Choose a fixed a > 0 so small that 10C,a < 1. Choose a smooth nondecreasing function
® : [0,1] — [0, 1] such that

®(u) = au near 0, Pu)=1 (1—c <u<l). (8.1)

For completeness, one can choose a nonnegative smooth derivative equal to a near zero, zero
near 1 — ¢, and with integral one on [0,1 — ¢], by adding a nonnegative bump supported strictly
between the two endpoint neighborhoods. Integrating and continuing constantly gives Equation (8.1).
Positivity near zero and compactness give constants 0 < cp < Cp < 0o with

cou < ®(u) < Copu 0<u<l). (8.2)

Extend ® smoothly to the real line, keeping it linear immediately to the left of zero. The extension
only defines continuous tests on X; the arrays used below have the relevant shortfalls in [0, 1].
Write hy(z) =1 —d(z, z + t)/t, and abbreviate J = J([0,2]) and V = V([0, 2]). Define

G(d) = B(ho(0)) ~ F@(h1(0)) — L@ (ha(1)). (8.3)

If a = h1(0), b= hy1(1), and @ = (a + b)/2, then hy(0) =a+ J and V = (a — b)?. The mean value
theorem followed by the second-order symmetric Taylor bound yields

1
GI< 1)1 + S lI27)V < C(T + V), (8.4)

where the derivative norms can be taken on the compact argument range of these three tests on X.
In particular G is p-integrable by Equation (6.23).
At the terminal scale, [ h1(0) dvg = 1. After a subsequence, Equation (8.2) therefore gives a
limit
Hq) = IIII(H/@(hl(O)) dl/K, Cp S Hq> S C.:p. (85)
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There are three steps to the contradiction. First, dyadic telescoping will give [ G du = Hg,
with no loss of weighted mass to A. Then the positive decomposition of Theorem 6.8 separates this
integral into a terminal contribution and the contribution of the invariant remainder. We prove that
the former is strictly less than Hge and the latter is nonpositive. The cap’s two prescribed behaviors
enter precisely in these comparisons.

Proposition 8.1 (Exact limiting balance). With the preceding choices,
/G dj = Hy > 0. (8.6)

Proof. Stationarity makes the two half-interval terms in Equation (8.3) have equal expectation.
Since h2(0; gn) = h1(0; g2 ), summing over the dyadic scales gives exactly

/G djuc = /(I)(hl(o)) dvic — %E(I)(hl(o;gno)).

The final term tends to zero by Equations (6.18) and (8.2). Thus these integrals converge to Hg.
We must show that this mass does not escape to A under vague convergence.

The measures Jux and Vyux have uniformly bounded total mass on the compact space X,
and the signed measures Guy have uniformly bounded total variation by Equation (8.4). Take
simultaneous weak limits

Jpg — A, Vi — Av, Gug — 1.

On U they agree with Ju, Vu, and Gu respectively: multiply any compactly supported continuous
test there by the indicated continuous weight. We show that n|4 = 0 by treating all three ranges of
affine speeds. Write dy,(s,t) = w|s —t|.

Speeds 0 < w < ¢,. Both ® and ®” vanish at every shortfall 1 — w in this compact speed range,
including its boundary w = ¢;. For each p > 0 there is an open neighborhood U, of {d, : 0 < w < ¢}
on which the Taylor argument for Equation (8.4) gives

G < p(J+V).

Indeed all arguments between the three relevant shortfalls are then uniformly close to [1 — ¢, 1],
where both derivatives vanish. For a continuous test supported in U),, pass this domination to the
weak limits. It implies 9|y, < p(As + Av)|u,. The latter positive measure is finite on X. Letting p
decrease to zero shows that n has zero restriction to this compact set of affine arrays.

Speeds ¢, < w < 1. Choose a fixed positive dyadic R so large that the endpoint windows of the
bridge [0, R] contain [0, 2] and [R, R + 1] respectively; for example require kR > 2. Put W =J 4V
and H = h([R, R+ 1]). For each positive rational g, the open set

Up, ={d :d(0,R) > cpR, h([R,R+1]) > no}

has W px-mass tending to zero by Equation (7.3). The open-set inequality for weak convergence of
positive measures gives (A + Av)(Uy,) = 0. Each d,, in the current speed range belongs to such a
set by taking 0 < 19 < 1 — w. This countable cover and Equation (8.4) show that 7 vanishes on all
intermediate affine speeds. Notice that the threshold is fixed separately for each test; no threshold
uniform as w T 1 is needed.
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The speed w = 1. Near dj, all three arguments in Equation (8.3) are in the linear part of @, so
G = oJ. It remains to prove Aj({d;}) = 0. Fix an inverse power of two ¢ € (0,1). For the product
over [0,2n], with center n, put

D =n —min{g(0,n),g(n,2n)}, L= g(0,n) + g(n,2n) — g(0,2n) = 2nJ (gn).

The quantities D/n and ¢/n are continuous tests of g,, both zero at d;. Thus the condition
2q —2D/n > £/n defines an open neighborhood U, of di. Eventually s = gn is an integer at every
scale in the sum. On Uy, the truncation estimate of Theorem 6.2 gives, with its fixed additive
constant A,

A
gggcut‘f’A, JSQJ([l—q,l—f-Q])—F%

The shorter-interval test telescopes exactly, by stationarity:

/J([l—q,1+q]) dpg = 2N~ Camo <
€

where dyadic monotonicity gives e,y < ey =€. Also e 13, n~! = O((eng)™!) = o(1). Since J > 0,

[ 7 dusc < q+o(0)
Uq

The open-set inequality now gives Aj(U,) < ¢, so Aj({d1}) < ¢. First take the fixed weak limit
and then let ¢ decrease through inverse powers of two to obtain zero. The local identity G = aJ
transfers this conclusion to 7.

These cases cover A. Weak convergence on compact X preserves the total mass of the signed
measures, so 7(X) = He. As n|a = 0 and 1|y = Gu, this is Equation (8.6). O

8.1 The terminal measure and its backward dilates

The decomposition in Theorem 6.8, together with Equation (8.4), gives an absolutely convergent
identity

o0
/G dj = /G dptoo + Z/G(S‘jd) dv(d). (8.7)
j=1
More precisely, the sum of the integrals of |G(S™7d)| is at most [ |G| du, so all the subsequent
rearrangements of these component integrals are justified.

Lemma 8.2 (Strict bound for the terminal contribution). The series in Equation (8.7) satisfies
3 / G(Sd) du(d) < He. (8.8)
j=1

Proof. Nonnegative compact cutoffs exhausting U/, the terminal prelimit identities, and monotone
convergence imply

/hl(()) dv <1, /<I>(h1(0)) dv < Hy. (8.9)
For each integer m > 0, subdivision and the triangle inequality give

2m—1
hi(0) > 27 " hg-m(r2™™).
r=0
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Dyadic translation invariance of v therefore implies [ hy—m(0) dv < 1. The same shortfalls inserted
into ® have finite integrals, bounded by Cg.
Set Ay, = [ ®(hy-m(0)) dv. Translation invariance at the shift 277 gives

/G(Sijd) dv = Aj_l — Aj.

Absolute convergence of the series implies convergence of A,,. Fatou’s lemma yields

m—00

Z/G@ﬂﬁ@g&h lim inf B(hym (0)) dv
7j=1
< Hg — | liminf ®(hy-n (0)) dv. (8.10)

If v = 0, the series is zero and Equation (8.5) proves the strict conclusion. Otherwise every shape
in its full-measure support has a slow interval with nonempty interior by Theorems 7.2 and 7.3.
There is a dyadic z in that interior. For all sufficiently large m, the interval [z, z + 27™] is slow, so
®(hg-m(2)) =1 by Equation (8.1).

The measurable sets

E,={d: ®(hy-n(z)) =1 for every sufficiently large m}, z €D,

cover this full-measure support. At least one has positive v-measure, and translation invariance
gives v(Ey) = v(E,) > 0. Consequently the subtracted integral in Equation (8.10) is positive. It is
finite by Fatou’s lemma and the bound A4,, < C. This proves Equation (8.8) in all cases. O

8.2 The translation- and dilation-invariant remainder

We next give the measurable and local-finiteness details needed to integrate over shapes. A dyadic
interval whose endpoint distance equals its length has exact unit speed throughout, by the triangle
inequality and the Lipschitz bound. Thus the local unit-speed set is the union of the interiors of
those countably many intervals. More directly, define extended-real endpoint functions on Xy by

a(d) =sup{r € D:d(p,q) =q—pforall p,g e D,p<q<r}, (8.11)
b(d) = inf{r € D:d(p,q) =q—pforall p,g € D,r <p<q}. (8.12)
Use sup @ = —oo and inf @ = +00. Each ray condition is a countable intersection of closed secant

conditions, so a, b are measurable. On our nonaffine shapes a finite a is exactly the right endpoint
of the exterior left unit ray, and a finite b is exactly the left endpoint of the exterior right unit ray.
They obey, for r € D,

a(r,d) = a(d) —r, b(rd) =b(d) —r, a(Sd) = a(d)/2, b(Sd)=b(d)/2. (8.13)

Thus the three shape classes and the length L = b — a on the two-ray class are measurable and
transform as asserted.

Lemma 8.3 (Nonpositive invariant contribution). The invariant remainder satisfies

/G@mga (8.14)
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Proof. On an entirely slow shape, each shortfall in Equation (8.3) is at least 1 — ¢, so all three
capped values equal one and G = 0.

Consider next shapes with exactly one unit ray. First take the orientation with a left unit ray
and finite interface a. For a bounded interval [A, B] of possible interface locations, choose one fixed
dyadic secant strictly to the left of A and a second strictly to the right of B. Their speed ratios on
every such shape are respectively 1 and at most ¢,. The arrays with these two prescribed closed
conditions form a compact subset of X disjoint from A: an affine array would have the same speed
on both secants. Local finiteness of j1 on U therefore implies finite mass for interfaces in [A, B].

Push the restriction of u to this shape class forward by a, obtaining a measure A on R finite
on bounded intervals. Its invariances, from Equation (8.13), give

A([0,1)) = A([0,2)) = A0, 1) + A([1, 2)) = 2A([0, 1)).

The first equality uses S-invariance; the last uses translation by one. Finiteness forces \([0,1)) = 0,
and integer translates covering R show that this entire shape class has zero mass. The same argument
with left and right reversed treats the other one-ray class. Half-open intervals make the argument
valid without any advance assumption about endpoint atoms.

It remains to consider the two-ray class. Restrict to the length band

Hox = ’u'o°|{two rays, 1<L<2}"

This measure is invariant under dyadic translations. Its left endpoint has finite intensity on bounded
intervals, as follows explicitly. Partition any bounded range of possible a into finitely many bins
[k/4, (k+1)/4]. In each bin the fixed secant [(k + 1)/4, (k + 2)/4] lies in [a, b], since L > 1, and
hence has ratio at most ¢,. A fixed dyadic secant to the left of the whole bounded range has ratio
one. The two conditions again put each bin’s arrays inside a compact subset of /. A finite union
gives the claimed finite intensity. The right endpoint also has finite intensity on bounded intervals
because 1 < b — a < 2 bounds a whenever it bounds b.

Neither endpoint intensity has an atom. If the mass at some point were positive, dyadic
translation invariance would give the same positive mass to infinitely many distinct points in a
bounded interval, contradicting local finiteness. Define the finite number

Ip=u{0<a<1}.

Every integer interval of length one has this same endpoint mass.

For j € Z, let B; be the two-ray band 2/ < L < 27F1. Since S divides lengths by two and
preserves fieo, ‘

too|B; = (S77)xpts.
The bands are disjoint and cover the two-ray class. Integrability of |G| permits reindexing j to —j,
yielding
/ G dpio = Z/G(de) dje.(d), Z/ G(S7d)| dp, < oo, (8.15)
two rays jez jez

Put F; = [ ®(hy;(0)) dps. These quantities are finite. Indeed Theorem 7.3 makes the integrand
zero unless [0, 2] meets [a, b], which requires —2 < a < 27; the endpoint intensity on this bounded
interval is finite. Translation invariance at the dyadic shift 27 gives

/G(S]d) d,u* = rj41 — Fj. (8.16)
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The absolute convergence in Equation (8.15) implies that F}; has finite limits both as j — —oo and
as j — +o0.

For the fine-scale limit, use the dominating integrable function 1;_s<,<1y for j < 0. Off the null
sets {a = 0} and {b =0}, if a < 0 < b, then [0, 2’] is contained in the slow interval for all sufficiently
negative j, and the capped shortfall equals one. If zero lies outside the slow interval, the small
interval is eventually in a unit ray and its shortfall is zero. Dominated convergence therefore gives

Fane := lim Fj = p{a <0 <b} > p{-1<a<0} =1 (8.17)
j——o0

The inequality uses L > 1; possible equality endpoints have zero mass.
For the coarse-scale limit, Equation (7.6) gives 0 < h(0) < 2C\/t throughout this band. Once ¢
is sufficiently large, all these shortfalls lie in the linear region of Equation (8.1), uniformly in the

shape. Hence
2a0C,

t

[ et dp. < = -2 <a <1
For the large dyadic integers ¢ = 27, atomlessness and integer translation invariance make the last
mass (t + 2)Ip (the weaker bound (¢ + 3)Ip would also suffice). Thus

Feoarse == lim F; < 2aC, 1. (8.18)

j—+oo

Summing Equation (8.16) and applying Equations (8.17) and (8.18) now proves
/ G d,uoo = Fioarse — Fne < _(1 - 2010*)10 <0.
two rays

This argument also covers Iy = 0; in that case integer translates of {0 < a < 1} show that u. = 0.
Together with the entirely slow and one-ray cases, this establishes Equation (8.14). O

Theorem 8.4 (Contradiction and eventual positive entropy). There is no sequence k — 400 along
which the largest Lyapunov exponent of fi is zero almost everywhere. Consequently Theorem 1.1

holds.

Proof. Under the supposed zero-exponent sequence, all the preceding measures and identities were
constructed. Combining Equations (8.7), (8.8) and (8.14) gives

/Gdu<Hq>,

contradicting the exact balance Equation (8.6).

For every parameter, the top Lyapunov exponent exists almost everywhere and is nonnegative,
since the derivative cocycle has determinant one. If positivity on a set of positive area failed at
arbitrarily large positive parameters, the exponent would therefore be zero almost everywhere at
each member of a sequence tending to +00, which has just been excluded. There is consequently a
finite kg such that, for every k > kg, the top exponent is positive on a set of positive normalized
area. Increasing the threshold gives the same statement for every k > kg. The entropy formula
Equation (1.2) gives h,,(fr) > 0 for every such k. In particular the measurable parameter interval
[ko+1, ko +2] has positive one-dimensional Lebesgue measure and satisfies the required assertion. [
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