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Abstract

In this paper we prove sharp regularity for a differential inclusion into a set K C R?*? that
arises in connection with the Aviles-Giga functional. The set K is not elliptic, and in that sense
our main result goes beyond Sverdk’s regularity theorem on elliptic differential inclusions. It can
also be reformulated as a sharp regularity result for a critical nonlinear Beltrami equation. In
terms of the Aviles-Giga energy, our main result implies that zero energy states coincide (modulo
a canonical transformation) with solutions of the differential inclusion into K. This opens new
perspectives towards understanding energy concentration properties for Aviles-Giga: quantitative
estimates for the stability of zero energy states can now be approached from the point of view
of stability estimates for differential inclusions. All these reformulations of our results are strong
improvements of a recent work by the last two authors Lorent and Peng, where the link between
the differential inclusion into K and the Aviles-Giga functional was first observed and used. Our
proof relies moreover on new observations concerning the algebraic structure of entropies.

1 Introduction

The Aviles-Giga functional for u € W22(Q) over a bounded domain 2 C R? is given by

2
1—|Vul?
Is(u):/ 5|V2u’2+(> dzx.
O 3

Here V2u is the Hessian matrix of the scalar-valued function u and € > 0 is a small parameter. This is
a second order functional that (subject to appropriate boundary conditions) models phenomena from
thin film blistering to smectic liquid crystals, and is also the most natural higher order generalization
of the Cahn-Hilliard functional. The Aviles-Giga conjecture for the I'-limit of I. is one of the central
conjectures in the theory of I'-convergence and has attracted a great deal of attention; see for example
[AGS8T, [AG96l [ADLM99, DMKOO01 [DLO03|. One of the main theorems in the theory of the Aviles-
Giga functional is the characterization of “zero energy states” of the functional by Jabin, Otto and
Perthame [JOP02]. A zero energy state is a function u that is a strong limit of a sequence u. with
I.(u:) = 0 as € — 0. Clearly u satisfies the Eikonal equation given by

[Vul|=1 a.e. (1)

A formulation of the Jabin-Otto-Perthame theorem involves the notion of entropies, which is a central
tool for the analysis of the Aviles-Giga functional. Non-technically speaking, entropies are smooth
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vector fields ® : R? — R? such that div ®(V+u) = 0 if u is a smooth solution to the Eikonal equation.
For weak solutions u = lim._,ou. with sup, I.(u.) < oo, div®(V+u) are measures, called entropy
measures, that detect the jump in Vu (see and for a detailed definition of entropies). The
Jabin-Otto-Perthame theorem states that if w is a solution to the Eikonal equation and if for every
entropy ® the function u satisfies div ®(V+u) = 0 distributionally in €, then Vu is smooth outside a
locally finite set. Indeed in any convex neighborhood U of a singular point xq the vector field V+u
forms a vortex around zg in U.

Recently the second two authors provided a generalization of this result in [LPI8]: the same
conclusion holds under the weaker assumption that m = V1 satisfies

div ¥;(m) = 0 distributionally in €2 for j = 1,2, (2)

where 31,35 € C°°(R?;R?) are the entropies introduced by Jin and Kohn [JK00] (see () in Section
below) and further used by Ambrosio, De Lellis and Mantegazza [ADLM99] to formulate a I'-
limit conjecture for the Aviles-Giga functional. A necessary condition for their conjecture to hold is
that the Jin-Kohn entropy productions div EJ(VLU), if they are measures, control all other entropy
productions div ®(V-+u). Hence the main result in [LP18] shows this in the particular case when the
Jin-Kohn entropy productions are zero. A key new perspective in [LP18] is to associate to a function u
satisfying divY;(V+u) = 0 and |[Vu| = 1 a mapping F :  — R? that satisfies a differential inclusion
into a set K (see (7)) determined by the two Jin-Kohn entropies 3;. The main result in [LP18] shows
regularity for any F satisfying the differential inclusion DF € K, provided F was originally associated
to a function u as above. This is the case if F' already has some regularity, e.g. F € W21 [LP18|
Theorem 5]. Our aim in the present work is to prove a more natural regularity result for the differential
inclusion DF' € K (regardless of whether F' was originally associated to a function ), removing this
extra regularity assumption.
Note that the Eikonal equation can be equivalently formulated as

m|=1ae., divm=0 (3)

by identifying m = V»u. In this setting the main result of [LP18] shows regularity of m satisfying
and . There is a correspondence between Lipschitz maps F' satisfying the above-mentioned differen-
tial inclusion DF' € K a.e., and unit vector fields m satisfying but not necessarily divergence free.
Hence proving a natural regularity result for the differential inclusion into K amounts to generalizing
the main result in [LP18] by removing the assumption that divm = 0. This is one of the formulations
of our main results: if a vector field m: Q0 — S! satisfies , then once again the regularity and rigidity
of zero energy states are valid (see Theorem [1)).

Formulated in terms of differential inclusions (see Theorem , this constitutes a sharp regularity
result for the differential inclusion into K, compared to the corresponding one in [LPI18]. The set
K is not elliptic in the sense of Sverdk [S93] and DiPerna [DiP85]. As such our Theorem [2[is (to
our knowledge) the first regularity/rigidity result for non-elliptic differential inclusions and opens the
possibility of regularity results for differential inclusions under much more general hypotheses than
those of [S93].

However our principal aim is the study of the Aviles-Giga conjecture. As will be explained, we
envision our main result as a technical tool in the study of the energy concentration. Specifically we
are interested to attack this problem by establishing quantitative stability estimates for the differential
inclusion into K. The first step in such a program is to establish rigidity of the differential inclusion
into K itself, and is the purpose of the present work.



1.1 Statement of the main results

To state our main result, let us first introduce the Jin-Kohn entropies X1,%s € C*°(R?; R?). For
v € R?, the two entropies are given by

00 (o (1t ) o (1-5- 1)),
0= ( - 3) (- 2).

Note that Ya(v) = Rz¥1(R_zv), where Ry denotes the rotation of angle f. As mentioned earlier, our
main result can be stated either in terms of unit vector fields m that are not necessarily divergence
free, or in terms of differential inclusions (see also Theorem [5| below in terms of nonlinear Beltrami
equations). We first adopt the unit vector field point of view:

(4)

Theorem 1. Let Q C R? be an open set and m: Q — R? satisfy
Im|=1 a.e., divX;(m)=0 inD'(Q) forj=1,2. (5)

Then m is locally Lipschitz outside a locally finite set of points S. Moreover, for any singular point
¢ € S there exists a € {£1} such that in any convex neighborhood O CC Q of ,

r—C
[z — (]

where ¢ € C is identified with the counterclockwise rotation of angle 3 in R2.

m(x) = «i forallz € O,

As mentioned earlier, this result is a strong extension of the main result in [LP18], which states
the same regularity for m satisfying the additional divergence free assumption, i.e., m satisfying the
Eikonal equation, and it opens new perspectives towards energy concentration results for Aviles-Giga
minimizers.

To give the equivalent statement in terms of differential inclusions, we introduce the mapping
P :[0,27) — R**? given by

(0
o (i) )
_ — 3 cos®(0) 2 gin3(0)
- ( —sin(6) (1 - 25in*(6))  —cos(9) (1 - 2 cos?(4)) ) ’ (6)
and we define
K :={P(#):60€[0,2n)} Cc R**2, 7)

Theorem 2. Let Q C R? be an open set, and F': Q — R? be a Lipschitz map satisfying the differential
inclusion DF € K a.e. Then DF is locally Lipschitz outside a locally finite set of points S. Moreover,
for any singular point ( € S there exists o € {£1} such that in any convex neighborhood O CC Q of

C?

Fia(z) + Foo(z) . x—(
( Fy1(z) — F12() > = O“|x ¢ for all z € O. -

As already explained, Theorem [2| is a considerable improvement on the corresponding result in
[LP18], where the same rigidity was proved under the additional — and unnatural — assumption F €
wW21(Q). Our Theorem in contrast, is a sharp regularity result. In the following, we also reformulate
this result as sharp regularity for a nonlinear Beltrami equation; see Theorem [5] below.

Remark 3. Since Theorems |1 and [2] are local statements, in the sequel we will assume without loss
of generality that € is smooth, bounded and simply connected.



1.2 Differential inclusions

Regularity of differential inclusions is a classical subject. Let
CO4(n):={AR: Re€S0O(n)}.

The first and best known result is analyticity of the differential inclusion Du € CO4(2). This dif-
ferential inclusion is nothing other than the Cauchy-Riemann equations and analyticity is one of the
first basic theorems of complex analysis. Rigidity of the differential inclusion Du € CO4(3) was
studied by Liouville in 1850 for C® mappings [Lio50]. The generalization of this result has been a
topic of great interest in the Quasiconformal analysis community [Geh62] [Res67, [BI82, TM93l MvY99].
Another classical example is the differential inclusion into the set {A € R™ " : AT = A, Tr(A) = 0},
which corresponds to the Laplace equation Au = 0 in R™.

We say a set S C R™*" has a Rank-1 connection if there exist A, B € S with Rank(A — B) = 1.
It is a simple fact that if a set S has a Rank-1 connection then one can construct wild solutions to the
differential inclusion Dw € S through the construction of laminates. It is tempting to conjecture that
if a set S has no Rank-1 connections then the differential inclusion Dw € S has higher regularity, but
this is completely false. This falsity is a key fact in the recent spectacular progress in counter-examples
to regularity of PDE [Mv03], [Sze04, MRv05]. In R?*2?, Rank(A — B) = 1 if and only if det(4 — B) = 0.
So for any connected analytic set S C R?*? without Rank-1 connections, by Lojasiewicz inequality (up
to the change of sign) there exists some p € N such that det(A — B) = |A — B|”. For an elliptic set,
which is a set whose tangent space at any point does not contain Rank-1 connections, the inequality
holds for p = 2. In [S93] Sverdk proved

Theorem 4 (Sverak [S93]). Let Q C R? be open and bounded and S C R?**? be a closed connected
smooth submanifold without Rank-1 connections. Further assume that S is elliptic. Then every Lips-
chitz w : Q0 — R? satisfying Dw € S a.e. is smooth.

Since CO4(2) is a closed smooth connected elliptic set, this result is a far reaching generalization
of analyticity of Lipschitz solutions of the Cauchy-Riemann equations (for more details on this topic
see [Lorl4a]). To our knowledge this is the most general result on regularity of differential inclusions.
The set K defined by is not elliptic and easy examples show that the regularity provided by
Theorem [2] is optimal: differential inclusions into K do have singularities, however the nature of the
singularities is explicitly given by on any given convex subdomain O CC €2 containing a singularity
¢. Another way to formulate this is as follows. Let 0(x) be defined by P(6(x)) = DF(x), then for
some « € {1, -1},

-
|z =]

) = i

for all z € O,

i.e. @) forms a vortex around (.

Theorem 2| can also be formulated as a result for a nonlinear Beltrami equation as done in [LP18].
Namely, we also have

Theorem 5. Given an open set {0 C C, let v :  — C be a Lipschitz function that satisfies the
nonlinear Beltrami system

=1 (g<>) »)

then Vv is locally Lipschitz outside a discrete set S, and for any conver set O CC Q, we have
Card(ONS) =1.

1 -
=3 for a.e. z € Q, 9)

This result is again a strong improvement of the corresponding result in [LP18], where the same
regularity for v was established under an additional W2 regularity assumption on v. Equation @ can



be recognized as a nonlinear Beltrami system by introducing Ho (§) := %53 . Then this equation can
be written as %(z) = Ho (%(z)), %| = 1 a.e. Equations of the form % =M (z %) have received

a great deal of study in the last few years. Under the assumptions that
(i) z+— H (%, w) is measurable,
(ii) and for wy,ws € C, [H (2, w1) — H (2, w2)| < k|w1 — wa| for some k < 1,

a powerful existence and regularity theory of nonlinear Beltrami equations has been developed; see
[Boj74], Twa76l, BI76, [AIS01), [ATM09]. Our system @ corresponds to a critical case, since the mapping
Ho has Lipschitz constant 1 on the circle with radius % As such Theorem [5|does not follow from any
of the known regularity results, and is to our knowledge the first to hold in the critical and genuinely
nonlinear case. For linear Beltrami equations there are many powerful results in the critical case, see
[AIMO09, Chapter 20]. Note also that the power 3 nonlinearity H appears as an interesting particular
case in [ACFT19, Remark 15].

1.3 The Aviles-Giga functional

As noted at the beginning the Aviles-Giga functional is a higher order generalization of the Cahn-
Hilliard functional. In 1977 Modica-Mortola [MMT77] proved that the Cahn-Hilliard functional T'-
converges to the surface area of the jump set of the limiting function. This proved a conjecture
of De Giorgi [DGETH] and was one of the first results in I'-convergence. Since then vast literature
in applying I'-convergence to problems in Calculus of Variations and PDE has evolved. One of the
main conjectures in the field of I'-convergence is, loosely stated, the conjecture that the I'-limit of the
Aviles-Giga functional is an energy functional of the form

Iy(Vu) = c/ [Vut — Vu"gd?—ll for u solving |Vu| =1,
Jvu

where Jy,, is a one-dimensional jump set, and Vu* denote traces of Vu on each side of the jump set.
The principal reason that makes the Aviles-Giga conjecture much more difficult than the I'-convergence
of the Cahn-Hilliard functional is that the power 3 scaling of the Aviles-Giga functional makes the
BV function theory inapplicable, and it is not even clear that Vu has a one-dimensional jump set. If
one assumes that Vu is BV, then the conjecture is settled in [ADLM99| [Pol07, [CDLO7]. However a
strong limit u of a sequence of bounded Aviles-Giga energy does not in general satisfy Vu € BV (see
[ADLM99]), and despite considerable efforts from multiple authors [AG87, [AG96] [ADLM99, [DMKOOI,
DLO03| the T'-convergence conjecture remains very much open.

Similar questions and open problems arise in the context of a micromagnetics energy first studied
by Riviere and Serfaty [RS01), [RS03]. There some issues are simplified due to the fact that vortices
can not appear in the limit, but the works on both problems have certainly influenced each other (see
e.g. the rectifiability results [DLO03, [AKLR02]). Analogous issues are also of importance in the study
of large deviation principles for some stochastic processes, where the limiting equations are scalar
conservation laws [BBMNIO0].

The precise conjecture in [ADLM99] is that the I'-limit is (up to a constant) the total mass of the
entropy measure

)

] divE (Vi)
T divEg (Vi)

which is indeed controlled by the energy, and coincides with the cubic jump cost when Vu € BV.
The main choke point for progress on the conjecture is the lack of methods or tools to show that pu
is concentrated on a rectifiable one-dimensional set. In this direction, De Lellis and Otto prove in
[DLO03] that the points of positive one-dimensional density for y do form an H!-rectifiable set, but so
far concentration for p remains completely out of reach. It is not even known that p is singular with



respect to the Lebesgue measure. Progress towards such concentration results is in truth our main
motivation.

Analogous questions can be studied for weak solutions of Burgers’ equation, motivated by simi-
lar T'-convergence conjectures related to large deviation principles for some stochastic processes; see
[BBMN10] and the references therein. There one-dimensional concentration of the entropy measure is
also open but it is shown in [LO18] that the set of non-Lebesgue points has dimension at most one
(very recently this has been extended to more general conservation laws in [Mar]). In the Aviles-Giga
setting such result is not known yet.

The most natural way to tackle the problem of concentration is to prove a Poincaré type inequality,
that would bound the distance of u to zero energy states in terms of the Aviles-Giga energy. This is
in the spirit of what was achieved in [LO18| in the context of Burgers’ equation, and this was also
the motivation for [Lorl4b]. Part of our interest in proving Theorem [2[is to develop a new tool to
establish such an inequality in the Aviles-Giga setting. Specifically we are motivated by the recent
powerful quantitative stability estimates for the rigidity of differential inclusion into SO(n), CO4(n)
[EIMO02], [FZ05] and have a view to proving a stability estimate for the differential inclusion into K.

The first step in proving quantitative stability is to show rigidity for the differential inclusion itself
and that is what is achieved in Theorem [2| Our hope is to obtain in a future step a stability estimate
of the form

inf / IVF - VG| < (/ dist(VF, K)) (10)
{GeW:>(B;1)s.t. VGEK } B: B

for all Lipschitz F' and for some o > 0. Then the crucial interest of Theorem is that it tells us
that the states of exact differential inclusion coincide (modulo a canonical transformation) with the
zero energy states for Aviles-Giga. Therefore combining with the quantitative Hodge estimate in
[ADLM99| Theorem 4.3] would imply

/ Vu — Vol < u(By)°,
B

in
{Vv zero energy state}

which is the above mentioned Poincaré type inequality.

1.4 Proof sketch and plan of the article

Throughout this paper, we use the notation A < B to indicate A < ¢B for some constant ¢ independent
of the underlying domain or functions. Recall that our goal is to show regularity and rigidity of a vector
field m that satisfies

Im|=1ae., and divE;(m)=0forj=1,2. (11)

In [LP18] this was achieved under the additional assumption that divm = 0. Thus the proof of
Theorem |1 will consist in proving that divm = 0 so that we can appeal to [LPI1§|] to conclude. An
indication that this should be true is the explicit identity

divm = —2m1m2 div 21 (m)
+ (m? — m32) div Xy(m) if m: R? — S' is smooth. (12)
If m is not regular enough to apply the chain rule, this identity can not be computed. It is then natural
to try approximating m with a mollification m. = m * p.. But m. does not take values into S', and

a lot of additional terms appear in the identity . These terms involve the lack of “S'-valuedness”
through the nonlinear commutator

1- |m6|2 = [H(m)]e - H(mg), IT= ||2



It was remarked in [DLI15] that if m is “%—differentiable” in a strong enough sense (VV%’3 in that
case), then commutator estimates (introduced in [CET94] in the context of Euler’s equation) imply

that such additional terms vanish in the limit € — 0. Here some regularity of m is available thanks to
1
[LP18], where it is shown that any m satisfying (11)) has the Besov regularity Bf - (This is related to

a weak coercivity property of the differential inclusion into K, namely det(A — B) > |A — B|* for all
A, B € K, and to standard compensated compactness tools for estimating determinants. See [FK12)
for a regularity result in a similar spirit.) This Besov regularity does not imply the W33 regularity
used in [DLIT5]; it is not good enough to ensure that the commutator terms tend to zero, and to obtain
for our map m. It is however good enough to bound the commutator terms in order to deduce
that

4
3
loc?

divm € L

and this constitutes the first step of our proof in Section [2} In the same spirit, throughout the article
we make extensive use of commutator estimates to derive useful information from identities that are
valid for smooth S'-valued maps.

The rest of the proof is to obtain divm = 0 from this preliminary estimate. To that end we use a
tool already crucial in [DMKOO1L [JOP02, IM12] IDLI15L [LP18) [GL20], namely entropies and entropy
productions. The terminology comes from an analogy with scalar conservation laws, where similar
objects play an important role. An entropy is a C? map ®: S' — R? that provides an admissible
renormalization of the Eikonal equation in the sense (similar to [DL89] for transport equations)
that div ®(m) = 0 for all smooth solutions of the Eikonal equation. Applying the chain rule one sees
that this is equivalent to the requirement

e i@(eit) =0. (13)
dt
If a solution m is BV, one can still apply the chain rule and see that div ®(m) is concentrated on the
jump set J,,. For instance the Jin-Kohn entropies are entropies in that sense. Note that here we
will be computing entropy productions div ®(m) of unit vector fields m that may not be divergence

4
3

loc We can use commutator

free, so additional terms involving div m will appear. But since divm € L

4
estimates as described above in the spirit of [DLI15] to deduce that div®(m) € L . for our map m
and any entropy ®. Refining the commutator estimates from [DLI15], we obtain in fact a more precise

pointwise bound. Specifically, for all C? entropies ®, we have

|div ®(m)| < [ @]l aggyP e, for some P € L; (14)

loc®

This is achieved in Section [3

Note that to obtain we mollify m and since the mollified m, take values into B; instead of ST,
one first needs to extend ® to B;. For the choice of an extension is quite flexible, but the rest
of our proof relies crucially on choosing extensions with specific algebraic properties to obtain more
information. A key observation in [LP18] is that a special family of extended entropies ®: R? — R2,
called harmonic entropies, satisfy the identity

div ®(m) = A® (m)divm + Fff’ (m) div 21 (m)
+ Fg’(m) div Xo(m) if m: R? — S! is smooth, (15)

where AE’, F{i and FQ&; are smooth functions depending on the harmonic entropy 3. Using and
commutator estimates and recalling that div¥;(m) = 0, we are then able to compute

div®(m) = A®(m) divm a.e., (16)



for our map m. We prove this identity in Section
The conclusion of the proof follows in Section [5] where we remark that for any fixed z, the explicit

linear map ® — A‘T’(m(ac)) can not satisfy a bound of the form ’A‘i’ (m(x))‘ < ”&)LSl . This is re-

ll o2 s
(sh)
lated to the fact that the Hilbert transform (or conjugate function operator) on S! is not bounded from
CO(S!) to L>(S1) (see e.g. [Zyg02, § VII]). As a consequence, the only possibility for and to
be compatible is that divm = 0 a.e., and we are then in a situation to apply the rigidity result in [LP18].
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tions, in particular pointing out that one of our key arguments could be directly formulated in terms
of the Hilbert transform without resorting to superfluous intermediate steps. A.L. gratefully acknowl-
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2 Control of divm in L3

In this section we obtain some preliminary L3 control of divm for m satisfying the assumptions of
Theorem (1} Let p be the standard convolution kernel, and let p-(z) = p (£) e72. Given a function f
we let [f]c := f % pe. Let us first recall the definition of Besov spaces on domains [Tri06]. Given a
bounded Lipschitz domain Q@ C R™ and f: Q — R, z € R", we define

0 otherwise.

For any s € (0,1) p,q € [1, 0], we set

f

Bs () —

b

L)

—s h
t7% sup D" fll 100
[h|<t

and the Besov space B, () is the space of functions f: 2 — R such that

1l ey +1f

s < 00.
B ,(9)

1
In the sequel we will mostly use the space B .. The main result of this section is

Proposition 6. Let m : Q — R? satisfy , then

1 4
m € B 1,.(2) and divm € L§ ().

Moreover we have

|divm| S P a.e. in §, (17)
4 4
where P € L () is any weak ngoc limit of a subsequence of
Po(z) := sfl][ \D*m(z)|® dz, (18)
B:(0)
as e — 0.

Let us briefly sketch the proof of Proposition [6] A key role is played by the identity
divw = —2wywsy div 31 (w)
+ (w? — w?) div Ba(w)
+ L(w)[Vw](1 — |w]?) for w: R* — R? smooth,



where L(w) is a linear form on R2*? which depends smoothly on w. After applying this identity to
the mollified map w = m., we show that the right-hand side is a sum of terms which vanish as ¢ — 0
4

in D’(2), and terms which are bounded pointwise by P.. Upon proving that P, is bounded in L? ,
we are then able to conclude. These facts are a consequence of a preliminary regularity estimate: our
1

3

4,00,loc”

map m enjoys some Besov regularity, namely m € B This was proved in [LPI8] and we recall it

4
in Lemma This Besov regularity directly implies that P, is bounded in L , as shown in Lemma
Then the bounds on all above mentioned terms rely on pointwise commutator estimates. Specifically,
we prove in Lemma [J] that

[[IL(m)], — H(me)| |[Vme| < Pe(z) for smooth maps II.

Choosing IT = |-|°, this obviously enables us to estimate L(m.)[Vm.](1 —|mc|?). Moreover, remarking
that the condition div ¥;(m) = 0 ensures that

div X;(me) = div [(3;(me)) — [5;(m)]e],
we are also able to deal with the other terms, which are of the form

Fyj(me) div 2 (me) = div [(Fj(me) (355 (me)) = [55(m)]e)]
— DEj(mo)[Vme] ((35(me)) — [;(m)]e)

for some smooth F;: R? — R. The first term is easily seen to go to zero in D’(Q2), while the second
term is bounded by P. thanks to the pointwise commutator estimate with II = ;.
Before turning to the full proof of Proposition [6] we gather the intermediate results Lemmas [7] [§]

and |§| below. In Lemma [7| we recall from [LP18] the regularity m € B 5 In Lemma E we infer

4,00,loc”
from this that P, is bounded in L
commutator estimates.

4
2o~ And in Lemma |9 we establish the above mentioned pointwise

Lemma 7 ([LP18, Theorem 4]). Let m : Q — R? satisfy (), then m € B; (Q).

4,00,loc

Proof of Lemma[7 This is essentially proved in [LP18, Theorem 4]. For the reader’s convenience we
reproduce the argument here, adopting, for the sake of variety, a slightly different point of view.

Since div ¥;(m) = 0, we infer that curl (¢X;(m)) = 0. Recall that from Remark [3| we are assuming
2 is simply connected, and thus there exists F}; : § — R with

VF; =i%;(m) ae. (19)

Since |m| =1 a.e. we may choose 6: 2 — R such that m = e a.e., and by definition @— of P and
K it follows that F' = (F1, Fy) satisfies

DF = ( g;gnmlg ) —PO)eK  ae

For any given U CC Q and h € R? with |h| sufficiently small, e.g. |h| < idist(U,d9), by [LP18,
Lemma 7] we have

det(DF(z + h) — DF(z)) > ¢o| DF (x + h) — DF (z)|*

for some constant ¢y > 0 and a.e. z € Q with dist(z,9Q) > |h|. By definition of F' in we have
det(DF(-+h) — DF) = (iD"$,(m)) - (D"S4(m)) = D"V F, - D"Sy(m),

and also

|D"m(z)| < |DF(2 + h) — DF()|.



Hence gathering the three above equations, we obtain
|Dhm‘4 < D'WFy-D"Sy(m)  for ae. x € Q with dist(x,99Q) > |h|. (20)

Let n € C2°(02) be a test function with dist(suppn, 9Q) > 2h and 1y < n < 1. Integrating by parts
and using that div ¥y(m) = 0 (and thus [, V (D"Fin?) - D"S5(m)dz = 0), we have

/nQDhVFl - D"Sy(m) dx = —/ D"FyD"S5(m) - V(n?) d
O Q
< IhIIIVFlHLoom)IIV22IILw<§1)\IVnIILm<Q>/Q|77||Dhm\d$

A i
S RVl e (/Q nz‘Dhm’ dx)

Recalling we deduce

1
[ 1Dl e < Il [ o100 )

and thus

2 yh, |4 : 3 3
977 |D"m| dz | < AP VI £ oo -

As 1y < n, it follows that
1 h
s sup, D" ml Loy S IIVnHLocm
for ¢ sufficiently small. For larger ¢ values, the boundedness of m implies that ¢~ 3 SUp|p <t | Dhm|| LAU)

is bounded. Thus m € BEOO(U) for all U CC Q. O

Lemma 8. Given m € Bfoo lOC(Q), let P. be as in , Then for any U CC Q and € sufficiently
small we have

. 21
Pl < 0 (21)
In particular P, is bounded in LIOC(Q).
Proof of Lemma[§ Jensen’s inequality implies
%
| Pytas Bt ][ Do) d | d
U B.(0)
<eg %/][ 2)|! dzda
(0)
%sup/ |D*m(z)|* dz,
|z|<e
which gives . O

10



Lemma 9. Let m: Q — R? be such that [m| < R a.e. for some 0 < R < oo and Il € C*(R%;R). For
any x € Q such that B.(x) C Q, we have

[T1(m)]. () = (me ()] [Vme(2)] S (V| e 5, Pe (@), (22)

where Pe is as in ,
Proof of Lemma[9 Let z € Q be such that B.(xz) C . The commutator estimate proved in
Appendix [A] Lemma [I7] gives

|[(m)], (z) = T(me(2))] < ||D2H||L°°(§R)][B " |D*m(z)|* dz,

so Jensen’s inequality and the definition of P. imply

3
2

|[(m)]. (z) — (e (z))]

3
SIDM 5, f  Dmie)l d:

(18) 3
] D211} . 5, ,2P-(). (23)
To estimate Vm. we compute, using the fact that Vp. has zero average,
Vme(x) = / m(z — 2)Vpe(z)dz = / D™*m(x)Vp.(z) dz.
=(0) B.(0)
Hence by Jensen’s inequality and again,
Vi@ £ f

’D_Zm(x)’?’dz = e ?P.(z). (24)
B:(0)

From (23)-(24) we gather
2
3

M(m)], (@) = Tme ()] [Vime(@)] S (1D} L 5, ePo()) (272 (a)
S 1D e, P@).

Wl

Equipped with Lemmas [7] [§] and [9] we can now prove Proposition [6}

Proof of Proposition[6 First note that by Lemmasandwe havem € B 5 (©) and P is bounded

4,00,loc
4
in L} (), hence it admits weakly converging subsequences.

Then the strategy of the proof involves the convoluted map m., for which we can use the chain
rule to compute div X, (m.). Using some algebraic identities specific to the Jin-Kohn entropies and
the commutator estimates of Lemma [J] this enables us to control divm. in terms of P..

11



For any smooth function w : Q@ — R2,
2

2
div El(w) OLwo (1 — w% — u;;) —+ wo (—211)16111)1 — 3w281w2>

w2 2
+ 0wy (1 — w2 — 3) + wq <—2w282w2 — 3’11)182’11)1)

= —2wjws divw + (01w + Jawy) (1 — |w|2> , (25)

2 4
61101 (1 - 3’[0%) — w1 <3’LU1(91’LU1>
2 4
+ Oows <1 — 3w2> =+ wo (—311}23211]2)

= —0J1w (1 - Zw%) + Orwo (1 — 2w2)

= —d1w; (1 — Qw%) + (divw — dywy) (1 — 2w§)

= —01wy (2 — 2w} — 2w2) +divw (1 — 2w§)

= (wi — w3) divw + (Gowz — Oywy) (1 — |w|2> . (26)

H@

div 22( )

Multiplying by —2wjws, by (w? — w3) and adding the resulting identities, we infer
divw = Gy (w) div X1 (w) 4+ Ga(w) div By (w) + L(w)[Vw](1 — [w|?),

where

Gi(w) = —2wiwz,  Ga(w) = wi —w},

and

L(w)[Vw] = (1 + |[w]?) div w + 2wy ws (8 wy + daw:)
+ (w% — wl)(agwg — 81w1)

Note that L(w) is a linear form on R?*? which depends smoothly on w, and that G, G are smooth
functions of w. We fix ' cC Q and apply this to w = m.. Thus for small enough ¢,

divme = G1(m.) divZ1 (me) + Ga(me) div Xa(m,)
+ L(m)[Vm](1 = |me?)  in . (27)

Recalling that div 3 (m) = 0 for k € {1,2}, we also have

div ([Zg(m)].) = [divEg(m)]. =0 in &,
and may therefore (using also that |m| =1 a.e.) rewrite as

divm, = A] + A5 + B* + R] + R5, (28)
where

% = —DGr(me)[Vme] - (Zg(me) — [Ex(m)]e) for k=1,2,
B = L(m.)[Vm](1 - |m€|2) = L(ms)[VmE]([|m|2]€ - |m€|2),
7 = div [Gr(me) (Zk(me) — [k (m)]e)] for k=1,2.

12



For k € {1,2}, because ¥, is smooth and m € L*(Q2) we have Xy(m.) — Xx(m) and [Ep(m)]. —
Y (m) strongly in LP () for any p € [1,00), and in particular

Ek(me) — [Zr(m)]e
=Y (me) — Bp(m) + Sk(m) — [Sk(m)]. — 0 strongly in L'(€).

Since |m¢| <1 and Gy, is smooth this implies
k= div [Gr(me) (Zk(me) = [Sx(m)]e)] — 0 in D). (29)
Next we notice that A} + A5 + B¢ in is a sum of terms of the form
X =T(me)[Vme] (I(m)], —T(mc)) ,

for some smooth functions I and linear forms T'(m,.) depending smoothly on m.. Recalling again that
|me| < 1, Lemma [9] therefore ensures that

|AT + A5 + B°| S P- in Q. (30)
Plugging and into and recalling that m. — m in L'(Q') we infer

/m-V(dm /mE-VCdm
Q Q
< lim inf/ IC|Pe dx for all ¢ € C°(Q). (31)
e—0 Q

= liminf
e—0

4
Thanks to Lemma [8| we may choose a sequence ¢, — 0 such that P, — P weakly in L?_. Then
(31) gives

/m-V(dw §/P|§| dx.
Q Q
In particular

0 for any ¢ € C°(Q),

. <
/Q m - Vede| S Cls@Pl 4 o,

4
3

which implies that divm € L

/ divmdz
U

Now choosing U = B,(x) and letting r — 0 we get for all Lebesgue points of divm and P. O

(Q). Taking ¢ = 1y * ps and letting § — 0 gives

loc

< / Pdz  for all U CC Q.
U

3 Control of all entropy productions

Recall that an entropy is a smooth map ® : S* — R? that satisfies e - L& (™) = 0 for all t € R.

4
Proposition 10. Letm : Q — R? satisfy (F). For any entropy ® € C?(S') we have div®(m) € L .(Q)
and

|div @(m) ()] S 1P| c2s1)P(2) for a.e. x € Q, (32)
4
where P € L () is as in Proposition @

loc

13



The proof of Proposition [10]is a refinement of the argument in [DLIT5, Proposition 3|, replacing
their commutator estimates by the pointwise commutator estimates proved in Lemma [9] Section

Proof of Proposition[10 Letn : [0,00) — R be a cut-off function with 7 = 0 on [0, %] U[2,00), n(1) =1,
and define

8 = (e ).

By Step 2 of the proof of [DLIT5, Proposition 3] we have that
D®(z) = —20(2) @ z +~v(z)Id  for every z € R?
where Id is the identity matrix and

L. D®(z)z+ —D®(2)z +(2)z

v(z) = Ziz and ¥(z) = 5 (33)
2| 21|
Note that
Iy S (ID*@) ) + DBl @)) S 1@l (34)
and hence
€963
DUy S Bl (35)
Exactly as in Step 3 of the proof of Proposition 3] we see that
div®(m.) = ¥ (m2) - V (1= me ) + 7 (m.) divm.. (36)
Testing with ¢ € C°(£2) we have
[ Btme)-veda
& / ~ mef?) Wme) - V¢ds
/ (Uy1(me)mer1 + Wy 2(me)mez
Q
+T9 1 (me)mer 2 + Vo 2(me)mea 2) (1 - |m5|2) ¢dx
- / v (me) divm( dz. (37)
Q

Note that by Pr0p0s1t10n|§L divm, — divm in LIOC(Q). Thus, choosing a sequence ¢, such that

P., — P weakly in L? , we obtain

loc?

‘ / ) - Vda

ED.6G2.E3)
S Dl 2oy nh_{{.lo/ﬂ Vme,

@l onny Jim [ (divme, 6] da

= hm ‘/ (me,) - V(dx

1 —|me,

?|1¢] de

(222 )
< H<I>||C2(§1)/ P|¢| dz  for all ¢ € C(RQ).
Q
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Since P € LiC(Q) this implies that div®(m) € ngoc(Q). Further follows from the above and the

same arguments presented at the end of the proof of Proposition [0} O
Remark 11. Later on we are going to specialize to entropies ® of the form

®(e™) = p(t)e’ + 1/ (t)ie",
for some ¢ € C3(S') ~ C3(R/27Z). Then the control established in Proposition [10] becomes

|div @ (m) ()| S P(@) 1Yl s sty for a.e. z € Q. (38)

4 Computation of harmonic entropy productions

In [DMKOOT], entropies were first defined as smooth maps ® : R? — R? that satisfy e - %@(re“) =0
for all ¢ € R and r > 0. Such entropies can be obtained from smooth functions ¢ via the formula

D?(2) = p(2)z+ ((iz) - Vp(z))iz vz € R?. (39)

In [LP18], the second two authors introduced the notion of harmonic entropies, which are entropies @
given by harmonic functions ¢ through . They enjoy nice factorization properties with respect to
the Jin-Kohn entropies, and this fact was a major ingredient in [LP1§].

While the entropy production div ®(m) only depends on the values of ® on S!, for the purpose of
estimating div ®(m.) one needs ® to be extended outside S (as in the proof of Proposition . Since
|m<| <1 it is however enough to specify values of ® € By (rather than all of R? as the entropies used
in [DMKOO0T], [LP18]).

In this section, we use the nice factorization properties of harmonic entropies given by for
¢ € C3(B;) harmonic in By, and obtain an explicit pointwise expression for the associated entropy
productions.

For any function ¢ € L?(S') we denote by Et its harmonic extension, that is, E: L*(S!) — L*(By)
is the continuous linear operator uniquely determined by its action on Fourier modes

Ei/)k(rew) = plklgik? for ¢y (0) = et (40)

In what follows we will use only the basic fact that E is continuous from C*(S!) to C3(B;) (see the
proof of Lemma .

Proposition 12. Let m satisfy . Given any 1 € C*(SY) and ¢ = Ev its harmonic extension, the
harmonic entropy given by

OV (2) = ®%(2) = p(2)z + ((i2) - V(2))iz Vz € By,
satisfies

div @Y (m)(z) = A (m(z)) divm(z) for a.e. x €, (41)
where A: C*(S) — C°(SY) is the Fourier multiplier operator given by

k| — 2k% — |k| + 2
2

Ay, = Uk,  Yr(0) = e for allk € 7. (42)

Remark 13. The Fourier multiplier operator A is naturally defined on complex-valued functions but
in only its restriction to real-valued functions plays a role.
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Remark 14. The Fourier multiplier operator A defined by is well-defined and continuous from
C*(S') to C°(S'). To show this, note that the Fourier coefficients of ¢ = >, ¢ ()¢ € C*(S?)
satisfy k*|cr ()] = |ex(¥ )| € 2. Noting the fact that |c ()| |A(vr)| < Flck(¥)| k* this implies,
via Cauchy-Schwarz’ inequality in ¢2, that the Fourier series defining Az converges uniformly (so A is
well-defined) and gives the continuity estimate [[A[|cog1y < co(¥)] + ||¢(4)||L2(Sl) S I¥llgagsy- For
finer boundedness properties of Fourier multiplier operators see e.g. [Gra08].

We split the proof of Proposition [I2] into Lemmas [T5] and The most crucial one is Lemma [T5]
where we rely on arguments from [LP18] to explicitly compute div ®(m) for any harmonic entropy ®.
Then in Lemma [16] we use this computation and the definition of the harmonic extension operator to

obtain .

Lemma 15. Let m satisfy . Let p € C3(By) be such that Ap = 0 in By and ®% be the corresponding
harmonic entropy given by

¥ = p(2)z + ((iz) - V(z))iz Vz € Bj.
Then we have
div®?(m) = A?(m)divim  a.e. in Q,
where A% € C°(By) is given by
A%(2) = ¢(z) = 21019(2) — 22020(2)
+ 2122 {512<P(Z) — 20111(2) + 213211<P(2)]
Lo o

+5 (e - ) [31190(2) + 220112¢0(2) + 21511190(2)]« (43)

Proof of Lemma[I5 The convoluted map m,. is smooth with values into By, and a direct computation
(to be found in Appendix Lemma shows that

div ®?(m.) = A?(m.) divm. + R + R + R?,, (44)
where

R = div((jm.|* = 1)B?(m.)),

Rl = Ff(m.)div;(m.)  for j=1,2,
where B¥: B; — R? and FY, Ff: By — R are continuous and depend only on .

Since m € L*® we have m. — m in LP(Q) for all p € [1,00). In particular, ®¥ being C?, this

implies that ®%(m.) — ®?(m) in L}(Q) and therefore

div ®?(m.) — div & (m) in D'(Q).
Recall that divm € LI%OC by Proposition@ thus divm, — divm in Lic. Since A¥: B; — R is
continuous, m. — m a.e. and |m.| < 1, by dominated convergence we have A%(m.) — A%(m) in L*
and we deduce

A?(m.)divm, — A?(m)divm  in L}, (Q) and hence in D'(Q).
Similarly we have (Jm.|* — 1)B#(m.) — 0 in L*(Q), and

R —0 inD(Q).
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Hence to conclude the proof of Lemma [15|it suffices to show that

R —0 inD(Q) forj=1,2, (45)

to pass to the limit in and to use divm € LI%OC(Q).
The proof of follows the ideas of [LP18 Section 6], with slight modifications. It relies on two
crucial ingredients: the vanishing of the Jin-Kohn entropy productions div ¥;(m) = 0 for j = 1,2; and

1
the regularity m € B} .., as used also in Section
Let j € {1,2}. Using the explicit expression of div X;(m,) obtained from -, we have

|divE;(me)| S |divme| + [Vme|(1 — |m€\2).

4
3

Recall from Proposition |§| that divm € L _, and from Lemma|§| (applied to II = |-|*) that

loc?

[Vme|(1 = |me|*) S P..

4
Since P is bounded in L2 . (see Lemma, we deduce from the above that div¥;(m.) is bounded in
4
L§

2 .- Because we also have div¥;(m.) — divX;(m) = 0 in D’(Q2), we infer

divs(m:) =0 in L7 ().

Combined with the fact that F(m.) converges strongly to F;(m) in Ly, (), this implies (invoking
e.g. [Brelll, Proposition 3.5(iv)])

Ff(me)divEj(me) =0 in Ly, (9),

which proves . O

The second step towards Proposition is to obtain an expression of A¥ in terms of the Fourier
coefficients of ¢|g1. While Lemma (15 naturally defines A% for real-valued functions ¢ (which give rise
to R2-valued entropies ®¥), formula also makes sense for complex-valued functions and in what
follows it is convenient to consider A¥ to be extended to complex-valued functions ¢ through .

Lemma 16. The operator
A: CH S — COSY), v — A (46)
18 the Fourier multiplier operator characterized by

k|® — 2k2 — |k| + 2
2

Ay, = Vg, for all k € Z, (47)

where 1y, (0) = e,

Proof of Lemma[16, The linear operator A defined via is continuous from C*(S!) to C°(S') thanks
to the bounds

Al coy S NEVllcam,) S 1¥llcagy-

The first inequality follows directly from the explicit definition of A (43]). The second is a consequence
of [E¥pllcsm,) S 1+ k| and of the estimates in Remark Moreover, as shown in Remark
the Fourier multiplier operator B defined by the right-hand side of is continuous from C*(S!) to
CO(S'). The two linear continuous operators A and B agree on C4(S') provided they agree on the
Fourier modes 1;, whose linear span is dense. Hence we only need to show for each fixed k € Z.
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For k > 1 the harmonic extension of ¥y is Evr = ok where ¢y (2) = zF (here we identify R?
and C), so d1or = kpr—1 and dapy = ikpg_1. For k > 3 we may thus compute

AR =, — k(21081 + 1220k -1)
+ 2129 (Zk(k - ].)QDk,Q — ng(k — 1)(/€ - 2)@]673 + ’LZlk(k} — 1)(k — 2)@]@,3)

+ 52 = 2B) (s — Dpna + iz2b(h — (b = 2gr—s + 21kl — 1k — 2pi3)

. 1
= (1 —k)pp +iz1zok(k — 1)%0p_o + i(zf — 22)k(k — 1) _o.
To obtain the last equality we used that
(21 +iz2)pj—1 = zpj—1 =; for j=kand k—2.
Computing further and using that z2¢y_s = ¢, we find
1
A¥F = (1 — k)QDk + gk(k — 1)2(21 + i22)2§0k_2

B2 —2k%2 — k42
2

1
- <1—k+2k(k—1)2> or = Ok

Since @ = E1y, this proves for £ > 3. Similar computations show that is valid for 0 < k < 2.
For k < 0 we obtain by remarking that ¢y, is the complex conjugate of ¢_j and therefore A%* is
the complex conjugate of A®-*+. O

Proposition [12] follows directly from Lemmas [15] and

5 Proof of Theorems [1] and 2

The proof of Theorem T]reduces to showing divm = 0, which then allows us to invoke the main theorem
in [LP1§| to conclude the rigidity of m. To this end we compare, on the one hand the pointwise control

|div @5 (m)(2)| < [¥llos P(2),
obtained in Proposition [10| (see also Remark , and on the other hand the explicit expression
div ®F¥ (m)(z) = Ay (m(z)) divm(zx),

obtained in Proposition [I2] for some explicit Fourier multiplier operator A. We show indeed that this
operator can not satisfy a bound of the form [A¢(20)| S [[9]| s g1y for any zg € S', because this would
imply that the Hilbert transform # on the circle (or conjugate function transform), defined on Fourier
modes 1, = e*? by Hipp = —isign(k)iy, is bounded from C°(S') into L>(S'), and this is known to
be wrong. Therefore, the only way for the pointwise control of div ®¥(m) in terms of ||¢[|os to be
valid is that divm = 0. In addition to this basic argument, some technicalities enter the game due
to the fact that the pointwise control and explicit expression of Propositions [I0] and are “almost
everywhere” statements and the set of points x at which they are valid depends in principle on 1. We
classically circumvent this by arguing on countable families of v with appropriate density properties.

Proof of Theorem[1 Let X C C*(S') denote a countable dense subset. Let G C Q be the set of all
points z € Q at which P(z) < oo, and both:

e the explicit expression
div @Y (m)(z) = A(m(z)) divm(z),
given by ,
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e its pointwise control
|div @5% (m) (2)| £ P(@) 9]l s 51

provided by ,

are satisfied for all » € X. Thanks to Proposition and Proposition the set G is a countable
intersection of sets of full measure, and therefore |Q\ G| = 0.

We claim that divm(z) = 0 for all x € G. Assume by contradiction that divm(zg) # 0 for some
o € G. By definition of G we have

A (m(x0)) div m(zo)| = [div 7% (m)(z0)| < Cl[¥ ]l cagsr); (48)

for all ¢ € X and some constant C' = C(xg,m) > 0.
In what follows we identify S! with R/27Z, functions on S! with 27-periodic functions on R, and
m(zg) € St with its argument 6y € R/27Z. Dividing by divm(zg) # 0 we deduce

A (00)] < Clllles s

for some other constant C' = C(zo,m) > 0 and all ¢ € X. Since X is dense in C*(S!) and both sides
of the above estimate depend continuously on 1 in the C* topology, we infer that

|Ap(00)] < CllYll gy Vi € CHSY). (49)

The multiplier operator A commutes with translations of the variable and this automatically turns
estimate at a fixed y into an estimate at any 6 € R. Explicitly, for any ¢ € C*(S') and @ € R
we may apply to the translated function ¥® = (- + w). Since AY® = Ay(- + w) (as can be
checked on Fourier modes, see e.g. [Gra08| § 3.6.1]), we obtain |Ap(0y + w)| < 6’\\1/)”03(81) for any 1
and w and deduce

JAY [ ey < Clltll oy Vb € CHSY). (50)
Splitting A = 1.4 + $.A; where
Aot = [k[>¢r,  and Ay = (2 — 2k — |k|)tx,

we see (arguing as in Remark that A; defines a continuous linear operator from C3(S') to CO(S?),
and therefore implies that

HAOWLoo(Sl) S ||¢HCS(SI) vy € CH(S). (51)

Remarking that Aty = —H1)®), where H is the Hilbert transform on the circle (or conjugate function
transform, see [Gra08| § 3.5]), that is, the Fourier multiplier operator given by

Hipo =0, Hipp = —isign(k)yr, Yk € Z\ {0},

we obtain the estimate

HHw(B)”Li’C(Sl) S Wllesgy Vo € CHSY,
which readily turns into
IHYl oy S Mllco@y Vo € CHSY).

Since H: CO(S') — L3(S') is continuous and C'(S') is dense in CO(S'), this estimate implies that
H maps in fact CY(S') continuously into L°°(S'), which is notoriously wrong (see e.g. [Zyg02}
§ VIL.2], the function ¢(0) = >, <, sin(kf)/(klogk) is continuous but its Hilbert transform He(6) =
— > p>o cos(k0)/(klog k) is not bounded).

This concludes the proof that divm = 0 a.e. Now m indeed satisfies the assumptions of [LP18]
Theorem 3], which gives the desired rigidity for m. O
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The proof of Theorem [2| relies on the correspondence between solutions of the differential inclusion
DF € K a.e. and unit vector fields m satisfying the assumptions of Theorem

Proof of Theorem[3 Let F: Q — R? be a Lipschitz map such that DF € K a.e., and we define
m: Q — R? by

my=—F11—Fyo, mo=F—Fy;. (52)

For z € Q such that DF(z) = P(0) € K, where recall that P: R — K C R?*? is the parameterization
of the set K defined in @, it is clear from and @ that m = e*?. Further

i3 (m(x)) = VF;(z) for j=1,2, (53)
where X1, 39 are the Jin-Kohn entropies defined in (4]). Thus the vector field m defined by satisfies
|m(z)] =1ae. and div(X;(m)) curl (VF;) =0 for j =1,2.

By Theorem (1} m is locally Lipschitz outside a locally finite set of points S. From we deduce
that DF agrees almost everywhere with a map G that is locally Lipschitz outside of S, and therefore
DF itself is locally Lipschitz outside of S (indeed outside of S the map G is locally the gradient of
a function with Lipschitz derivatives, which has to agree with F' up to a constant). Moreover in any
convex neighborhood of a point in S, m is a vortex, which translates into . O

Finally, Theorem [5|is a reformulation of Theorem [2| by identifying v = F + iF5 as in the proof of
Theorem 5 in [LP18]. Hence v and F have the same regularity.

A A Commutator estimate

In this appendix we prove the following basic commutator estimate:

Lemma 17. Given IT € C?(R?) and m: Q — R? with |m| < R a.e. for some 0 < R < 0o, we have

| [I(m)], (x) — T(me(2))] < ||D2H||Lw(§R)]é o |D*m(z)|* d-. (54)

€

Proof of Lemma[I7 The proof follows computations presented in [CET94] and recently in a context
closer to ours also in [DLIT5]. We write out

T(m). (@) - (. («))
— [ Wtme — 2)) = T (2)) pe(2) d:
— [ DHl(m(z - 2) - (e~ 2) = m. () pulz) d
+ [ @ - 2)) = Mome(2) = D(m(z = 2)) - (mlz = 2) = me(a) pe(2) dz
~ [ rim(a — 2) - Dt (@) - (m(i — 2) = m () . (2) d:
+ [ (@m(e — 2)) = Mom () ~ DIn(a — ) - (e~ 2) — me()) pe(2) (55)

By Taylor expansion we have

[I(m(z = 2)) = M(me(2)) — DI(m(z - 2)) - (m(z - 2) —me(z)) |
S ID?I poc [ — 2) — me ()

[(DI(m(z = 2)) — DIl(me(2))) - (m(z — z) = me(z))|
SID* e [z = 2) — me(2) ],
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and plugging this into ,
| [(m)]. (z) = I(me(2))] < [|DTL]] o / m(z — z) — me(2)*pe () d2. (56)

Moreover by Jensen’s inequality we have

| ma =) = meta) o) dz
B.(0)

_/B€<

0)
5/“ / im(z — 2) — m(x — ) 2pe(y)pe(2) dyd=
B.(0) JB-(0)

2
pe(2)dz

/ (m(z — 2) — m(z — y))pe(y)dy
B.(0)

N / / |D~*m(z) — D™Vm()|” pe(y)pe (2) dyd=
B.(0) J B.(0)

5][ ‘D_Zm(a?)fdz —|—][ ’D_ym(x)’2dy
B (0) B (0)

5][ |D*m(z)]? dz.
B.(0)
Plugging this estimate into gives . O

B Computations needed in the proof of Lemma

Lemma 18. Let ¢ € C3(By) such that Ap = 0 in By and ®% the corresponding harmonic entropy
given by

P (2) = p(z)z+ ((iz) - Vp(z))iz Vz € Bj. (57)
For any smooth map w:  — By we have
div &% (w) = A(w) divw + div((Jw]® — 1)B(w))
+ 02 B1 (w) div £ (w) — 1 By (w) div o (w),
where A = A%: B; = R and B = B¥: B, — R? are given by
A?(z) = p(z) — 21019(2) — 22029(2)
+ 2129 [812<P(Z) — 2201110(2) + 213211<P(Z)}

+ %(zf — 25) {31@(2) + 220112¢0(2) + 213111</7(Z)} ; (58)

ey ( Ore(z) + $200120(2) — 32102200(2)
B(z) = ( Dop(2) — 5220119(2) + 521012¢0(2) ) '

Proof of Lemma[I8 We have

&% () ED [ wip — w2 (—w201p + w102¢0)
wop + wy (—wed1p + w1ap) )
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So
div & (w)
= w1010 w1 + w1 0apd1we + O we
— (w201 + w1029) O1wo
— wy (—01pD we — wad1pO w1 — Wadi2¢pO1Wo
+0200 w1 + w1012001w1 + w1 022901 W)
+ we 01 pOawi + WeO2pPaws + plaws
+ (—w201 + w10a) Orwy
+w (—319062102 — w2011p02w1 — w012¢002wo
+02p0awy + w1012002w1 + w1 0229p02ws2)
= (90 + w1019 — Waap + W31 — w1w2812<p) 01wy
+ (¢ + wadap — w1019 + WTDaop — W1W2D12¢0) Dawo
+ (wlazﬁp + wad1p — w1 Dop + W32 — W1 w2Da2p + w28190) O1wa
+ (w2019 — w21 @ + w1 D2 — WiwWD11p + W12 + W1Daep) Dywy
= (p 4+ w1019 — wrdop + w3011 — WW2012¢) Dyw1
+ (90 + waO2p — w101 + w%&mga - w1w2312<,0) Oowo
+ (2019 + w2012 — W1 Da0¢) Wo Dy W
+ (2020 — w2011¢ + w1012¢) w1 Dowy . (60)
Noting that

2
|w]

2
) <|w2|> —wi0wy = wp0iwy  and Oy <U;> — wadhwa = w1 dywn,

and plugging this into ,
div &% (w)
= (<,0 + w1019 — wedap + W3011p — Wiw2D12¢
—2w1 01 — wiw2d12 + Wi Oa2p) Dywy
+ (90 + wadoip — w1019 + W02 — WW2 012
—2111232@ — wiw2d12¢p + w311¢p) Dows

+ 61<,0 + w2812<p — ’LU1322(,0) 81 <|’LU‘ )

+ (82<,0 - w2811<p + w1812<p) 2)) (|w\ )
= (¢ — w1010 — w2l + Wi0a2¢0 + w3011 — 2wiwad12¢p) divw

1
+ (81<,0+ —wy0i2p — wlazzsﬁ) o1 <|w\2)

1 1
(62<,0 - §w2311<,0 + 2w1612<p) 02 <|w\ )

= C(w)divw+ B(w) - V(jwl), (61)
where B = B¥ is as in and

C(z) =@ — 21010 — 22020 + zfagggo + zgaugo — 22129012¢. (62)
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We rewrite as

div ¢ (w) = C'(w) divw + div ((|w\2 - 1) B(w))

+ (8131311111 + 82B161w2 + 813282101 + 82B282w2) (1 — |w|2> . (63)
Note that
1 1 1
01 By = 0110 + 522511290 - 532%0 - 521322150, (64)

1 1 1
0o By = 32290 - 522511%0 - *5'114,0 + *21522150,

2 2
1
SO c'hBl + 8232 = iAQD, (65)
and

3 1 1
0sB1 = 53124,0 + 522612%0 - 5213222% (66)

3 1 1
01B; = 531%0 - 522611&0 + 5215112%

1 1
SO (9231 — 8132 = 52’2 (81A<p) — 52’1 (82A<p) . (67)

Since ¢ is harmonic we have from and that
8131 + 8232 =0 and 82B1 - 8132 =0. (68)

Recalling moreover the explicit expressions of div ¥, (w) computed in —, we find that can
be rewritten as

div @ (w )..C( d1vw—|—d1v((|w| —1) ))

+ 1By (Drwr — Daws) (1 |w\)
)

~ ul?)
B3 Gy dive + div ((juf* 1) Bw))
— OBy (div a(w) — (w} — w3) div w)
+ 02B1 (div X (w) + 2wy ws divw)
= A(w) divw + div ((\w|2 - 1) B)
+ 85 B; div S (w) — 8, By div o (w), (69)

+ 02 B1 (O1w2 + Oaw1)
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where

A(w)

= C(w) + 205 Biwiwy + 01 B; (wf — w%)
(62),(66), (64)
. ! . ® — w181<p — ’U)QaQCP + w%@zzgo —+ wgaugo — 2’[1)1102(912@

3 1 1
+ 2wy ws (231290 + §w23122¢ - 2w15222<P>

1 1 1
+ (w% - w%) <511$0 + 511)281124,0 - 532230 - 2w13221<ﬁ>
=@ — w11 — wr02p

1 1 1
+ 2wy ws (281290 + §w23122§0 - 2w18222g0)

1 1 1
+ (w% — wg) (2611@ + 51028112@ — 2w18221<p> .

This expression agrees with because Agp = 0, so proves Lemma O
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