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Abstract

In this article, we study the minimizing measures of the Tonelli Hamiltonians. More precisely, we study the relationships between
the so-called Green bundles and various notions as:

e the Lyapunov exponents of minimizing measures;
o the weak KAM solutions.

In particular, we deduce that the support of every minimizing measure u, all of whose Lyapunov exponents are zero, is C 1-1regulaur
u-almost everywhere.
© 2012 L'Association Publications de 1'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

Résumé
Dans cet article, on étudie les mesures minimisantes de Hamiltoniens de Tonelli. Plus précisément, on explique quelles relations

existent entre les fibrés de Green et différentes notions comme :

e les exposants de Lyapunov des mesures minimisantes ;
e les solutions KAM faibles.

On en déduit par exemple que si tous les exposants de Lyapunov d’une mesure minimisante x sont nuls, alors le support de cette
mesure est C l—régulier en p-presque tout point.
© 2012 L'Association Publications de I'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

MSC: 37J50; 35D40; 37C40; 34D08; 35D65

Keywords: Minimizing orbits and measures; Lyapunov exponents; Weak KAM theory; Green bundles; Regularity of solutions to Hamilton—Jacobi
equations

E-mail address: Marie-Claude.Arnaud @univ-avignon.fr.
1 ANR Project BLANCO07-3_187245, Hamilton—Jacobi and Weak KAM Theory.
2 ANR DynNonHyp.

0294-1449/$ — see front matter © 2012 L'Association Publications de 1'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.
http://dx.doi.org/10.1016/j.anihpc.2012.04.007


http://www.sciencedirect.com
http://dx.doi.org/10.1016/j.anihpc.2012.04.007
http://www.elsevier.com/locate/anihpc
mailto:Marie-Claude.Arnaud@univ-avignon.fr
http://dx.doi.org/10.1016/j.anihpc.2012.04.007

990 M.-C. Arnaud / Ann. 1. H. Poincaré — AN 29 (2012) 989-1007

Mots-clés : Orbites et mesures minimisantes ; Exposants de Lyapunov ; Théorie KAM faible ; Fibrés de Green ; Régularité des solutions de
I’équation de Hamilton—Jacobi

1. Introduction

In this article, M is a closed n-dimensional manifold and 7 : T*M — M its cotangent bundle. We consider a
Tonelli Hamiltonian H : T*M — R, i.e. a C? function that is strictly C>-convex and superlinear in the fiber. The
Hamiltonian flow associated with such a function is denoted by (¢;);cr or ((ptH )ter. To such a Hamiltonian, there
corresponds a Lagrangian function L : T M — R that has the same regularity as H and is also superlinear and strictly
convex in the fiber. The corresponding Euler—Lagrange flow is denoted by ( f;)ser.

For such a Hamiltonian system, it is usual to study its “minimizing objects”’; more precisely, a piece of orbit
(¢:(q, P))tela.b] = (Gt Pt)iela,p] 15 minimizing if the arc (g;);e[«,») Minimizes the action functional A; defined by
Ap(y) = fab L(y(t),y(t))dt among the C2-arcs joining g, to q,. More generally, if I is an interval and (¢;);e; =
(g:, pr)rer 1s an orbit piece, we say that it is minimizing if for every segment [a, b] C I, its restriction to [a, b] is
minimizing. Then we call the set of points of 7*M whose (complete) orbit is minimizing the Ma7ié set. We denote it
by N*(H) and its projection, the projected Maiié set, is denoted by: N'(H) = 7 (N*(H)). The Mafié set is non-empty,
compact and invariant by the Hamiltonian flow (see [10]). The first proof of the non-emptiness of the Mafié set is due
to J. Mather: he proved in the 90’s in [19] the existence of minimizing measures.

We are interested in invariant subsets of the Mafié set, i.e. subsets that are the union of some minimizing orbits.
More precisely, we would like to know if we can say something about the regularity of such subsets (we will be more
precise very soon. This is a kind of differentiability) and particularly if there is a link between the dynamics of the
flow restricted to such a set and the regularity of the set.

The oldest result in this direction concerns the time-dependent case: considering a symplectic twist map of the
annulus T*S, G. Birkhoff proved in the 1920’s that any essential invariant curve is the graph of a Lipschitz map (see
[5] or [14]). It is easy to prove that such a curve is action minimizing. In the case of higher dimensions, M. Herman
proved in [15] that any C°-Lagrangian graph of T*T” that is invariant by a symplectic twist map is, in fact, the
graph of a Lipschitz map. A related result in the autonomous case is that any C'-Hamilton—Jacobi solution of a
Tonelli Hamiltonian is, in fact, C'! (see [11]). As Rademacher’s theorem says to us that any Lipschitz function is
differentiable Lebesgue almost everywhere, these results are a kind of regularity result.

In [1], we did, in fact, improve these results of regularity in the autonomous case, proving that if a C%-Lagrangian
graph is invariant by a Tonelli flow, and if one of the two following hypotheses is satisfied:

e dim M =2 and all the singularities of H are non-degenerate;
e the dynamics of the restriction of the flow to the invariant graph is Lipschitz conjugate to a translations’ flow;

then the invariant graph is, in fact, C! almost everywhere (this is stronger than just differentiable). Let us point out that
any of the two previous hypotheses implies that the dynamics of the restricted flow to the graph is soft on a certain
sense (our arguments are not very precise, but we only want to give a certain intuition of the forthcoming result);
indeed, when dim M = 2, if we reduce the dynamics modulo the vector field, we obtain a 1-dimension dynamics, and
it is known at least in the differentiable case that the Lyapunov exponents of a dynamics on the circle are zero. The
same is true for any dynamics that is Lipschitz conjugate to a translation.

We gave a similar results for the invariant curves of the twist maps of the annulus in [2], proving that Birkhoff’s
result can be improved: any essential invariant curve of a symplectic twist map of the annulus 7*S is the graph of a
Lipschitz map that is C! Lebesgue almost everywhere.

Hence, it seems reasonable to try to find a relationship between the Lyapunov exponents of any minimizing measure
and the regularity of its support, where an invariant measure is minimizing if its support is in the Mané set.

For a twist map of the annulus 7*S, we studied the ergodic minimizing measures in [3] and proved that the C'-
regularity (we will be more precise very soon) of its support is equivalent to the fact that the Lyapunov exponents are
zero. Hence, in a certain way, in this case, “C!-irregularity” is equivalent to non-vanishing Lyapunov exponents.
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The question that we ask now ourselves is the following: what can we say for higher dimensions? Is the irregu-
larity (in a sense we will soon specify) of the support of a minimizing ergodic measure equivalent to non-vanishing
exponents?

A first and obvious answer is: no. Indeed, let us consider the following example: (1) is an Anosov flow defined on
the cotangent bundle 7*S of a closed surface S. Let ' = T*S be its unitary cotangent bundle, which is a 3-manifold
invariant by (v/,). Then a method due to Mafié (see [17]) allows us to define a Tonelli Hamiltonian H on T*A\ such
that the restriction of its flow (¢;) to the zero section N is (v/;): the Lagrangian L associated with H is defined by:
L(g,v)= %Ht/)(q) —v||? where |.|| is any Riemannian metric on . In this case, the zero section is very regular (even
C), but the Lyapunov exponents of every invariant measure whose support is contained in N are non-zero (except
two, the one corresponding to the flow direction and the one corresponding to the energy direction). Hence, it may
happen that some exponents are non-zero and the support of the measure is very regular. . .

In fact, the other implication is true: we will see that the nullity of the Lyapunov exponents implies the regularity
of the support of the considered measure.

Let us now explain in a detailed way in which kind of regularity we are interested:

Definition. Let A be a subset of a manifold M and let a belong to A. The contingent cone to A at a is the set of the
tangent vectors v € T, M such that there exist a sequence (a,) of elements of A and a sequence (),) of positive real
numbers such that (we write everything in a chart, but this is independent of the chosen chart):

1
lim —(a, —a)=vv.
n—o0 )\n

We denote it by: C, A.

This notion of contingent cone is due to Bouligand (see [7]). The contingent cone is never empty (it always contains
the null vector), and it is equal to the null vector if and only if « is an isolated point of A.

We will see later that the sets in which we are interested are contained in some (weak) Lagrangian manifolds. Our
definitions of 1-regularity and C!-regularity seems very natural for such sets:

Definition. Let A be a subset of a symplectic manifold M and let a belong to A. We say that A is 1-regular at a if the
contingent cone to A at a is contained in a Lagrangian subspace of 7, M.

We say that A is C'-regular at a if there exists a Lagrangian subspace £ of T, M such that: for every sequence
(an, vy € Cq, A) such that lim,_, o a, = a and the sequence (v,) converges to an element v of 7, M, then v € L.

Let us notice that this notion of C'-regularity is slightly different from the ones given in [2,1,3]: the notions given
in these former articles are a little stronger. This notion of C!-regularity is stronger than the notion of 1-regularity,
which is nothing else but the notion of differentiability for the C°-Lagrangian graphs (see [1] for a definition of
C"-Lagrangian graphs).

The measures that we study are the minimizing ones, that is the ones that are invariant and whose supports are
contained in the Maifié set. Then we prove:

Theorem 1. Let H : T*M — R be a Tonelli Hamiltonian and let v be an ergodic minimizing probability measure all
of whose Lyapunov are zero. Then, at ji-almost every point of the support supp(i1) of w, the set supp(u) is C'-regular.

Hence:

e we succeed in proving that a kind of “soft dynamics” implies some C'-regularity;
e we know that we can have simultaneously a strong dynamics (for example hyperbolic) and a C*°-regularity.

In fact, we obtain more precise results than this theorem; for example, an interesting question is: what happens if
there are simultaneously some zero and non-zero exponents?

To explain what happens, we need to introduce some other notions. Let us begin by recalling what the Green
bundles are. These Lagrangian bundles were introduced by L. Green in 1958 in [13] for geodesic flows to prove some
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rigidity results. For the existence and the construction of these bundles, the reader is referred to [1,8] or [16]. We
recall:

Definition. Here, V (x) = ker D7 (x) designates the linear vertical.

Let (¢:(q, P))ie1—c0,0] be a minimizing negative orbit; then the positive Green bundle G is defined along this
orbit by: G (x) =limy_, 400 Doy V(01 x).

Let (¢:(g, P))re[0,400[ b€ a minimizing positive orbit; then the negative Green bundle G_ is defined along this
orbitby: G_(x) =limy— 450 Dp_;.V (¢;x).

Hence, at every point of the Maiié set, the two Green bundles are defined.

Let us recall that the two Green bundles are Lagrangian, invariant under the linearized flow D¢y, transverse to the
vertical, that they depend semi-continuously on the considered point (see [1] for the definition of semi-continuity of
Lagrangian subspaces transverse to the vertical), that G_ < G4 (see [1] for the definition of the order between two
Lagrangian subspaces that are transverse to the vertical; in coordinates, this corresponds to the usual order on the set
of symmetric matrices whose Lagrangian subspaces are the graphs). Hence, if 1 is an ergodic minimizing probability
measure, the integer dim(G_(x) N G4 (x)) is constant p-almost everywhere.

We obtain a result linking the dimension of the intersection of the two Green bundles to the number of non-zero
Lyapunov exponents:

Theorem 2. Let H : T*M — R be a Tonelli Hamiltonian and let u be an ergodic minimizing probability measure.
Then the two following assertions are equivalent:

e at i-almost every point, dim(G_(x) N G (x)) = p;
e 1 has exactly 2p zero Lyapunov exponents, n — p positive ones and n — p negative ones.

Let us mention some former related results:

e in [8], the authors prove that the transversality of the two Green bundles along an energy level implies that the
restriction of the flow to this level is Anosov; they use some ideas about quasi-Anosov dynamics due to R. Maiié
that are contained in [18]; in [9], P. Eberlein gives the same statement for the geodesic flows;

e we proved in [3] that any quasi-hyperbolic symplectic cocycle above a compact set is hyperbolic; we can apply
this result to any minimizing compact invariant subset K contained in an energy level £ without singularity:
considering the restricted/reduced dynamical system to the energy level £ modulo the vector-field (see [1, p. 899]
for the construction), we deduce that the transversality of the Green bundles in the energy level above K is
equivalent to the partial hyperbolicity of the linearized flow along K with a center bundle’s dimension equal to 2;

e concerning the non-uniform case (i.e. the case of minimizing measures), the only known result was a formula
giving the entropy due to A. Freire and R. Maiié (see [12]). Roughly speaking, by integrating some functional
along one of the two Green bundles, they compute the sum of the positive Lyapunov exponents. This formula was
generalized in [8] to any Tonelli Hamiltonian. But this formula doesn’t say to us how many non-zero Lyapunov
exponents exist: it only gives the sum of the positive Lyapunov exponents. Let us mention too that G. Knieper
gives a nicer formula in his (non-published) thesis.

To prove Theorem 1, we recall in Section 3 some points of the recent weak KAM theory developed by A. Fathi in
[10]. In this section too, we give some statements concerning the relationships between weak KAM solutions and the
Green bundles. We don’t give them in the introduction because we would need all the notions that will be defined in
Section 3, but the interested reader can go to Section 3. Roughly speaking, the theorem asserts that along the support
of the minimizing measures, the contingent cones to the weak KAM pseudographs is not far from some cone delimited
by the two Green bundles.

Theorem 2 is proved in Section 2. The statement concerning the relationships between the weak KAM solutions
and the Green bundles are contained in Section 3 and the proofs are in Section 4.
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2. Green bundles and Lyapunov exponents

In this section, we prove Theorem 2. We consider an ergodic minimizing measure p that is not the Dirac measure
at a critical point and we denote the integer such that we have p-almost everywhere: dimG_ N G4 = p by p. Let us
recall the dynamical criterion that is proved in [1]:

Proposition 3 (Dynamical criterion). Let (x;) be a minimizing and relatively compact orbit. Let v € Ty, (T*M). Then:

— if v ¢ G_(x0), then lim;_, 400 D7 0 Dgy.v]| = +00;
— ifv ¢ G1(xg), then lim;_, 4 o || Dt 0 Dp_;.v|| = 4-00.

and some direct consequences of this criterion:

Remark. 1) We deduce from the dynamical criterion that the Hamiltonian vector-field X g belongs to the two Green
bundles. This implies that p > 1. Because these two Green bundles are Lagrangian, this implies that G and G_ are
tangent to the Hamiltonian levels { H = c}.

2) Moreover, we deduce also that if there is an Oseledet splitting (this will be precisely defined very soon)
T(T*M) = E*® E°® E" above a minimizing compact set K, then E* C G_ and E* C G .. Because the flow is sym-
plectic, E* and E* are isotropic and orthogonal to E€ for the symplectic form (see [6]). Moreover, ES+ = E* @ E€
(where L designates the orthogonal subspace for the symplectic form) and E“' = E* @ E; we deduce that:
G_(x) =G_(x)* Cc ESL = E* @ E€ and similarly that G  (x) C E*(x) @ E€(x). Hence, finally:

ES(x)CG (x) CES(x)® ES(x) and E“(x)CGT(x)C E"(x)® E°(x)

and then: G_(x) N G4+(x) C E°(x). Hence, G_ N G4 being an isotropic subspace of the symplectic subspace E€,
we obtain: dim E¢ > 2dim(G_ N G4). The dimension of the intersection of the two Green bundles gives a lower
bound to the number of zero Lyapunov exponents. Theorem 2 says to us that this inequality is, in fact, an equality. Let
us notice that when p = n, we directly have the conclusion of the theorem because dim E€ > 2dim M implies that
dim E€ = 2n.

We have the same results for a hyperbolic or partially hyperbolic dynamics. Let us notice that in the hyperbolic
case, G_ (resp. Gy ) is nothing else but the stable (resp. unstable) bundle E* (resp. E*).

3) Let us consider the case of a KAM torus that is a graph (when M = T"): the dynamics on this torus is C' con-
jugated to a flow of irrational translations on the torus T"; M. Herman proved in [15] that such a torus is Lagrangian,
and it is well-known that any invariant Lagrangian graph is locally minimizing. Then the orbit of every vector tangent
to the KAM torus is bounded, and belongs to G_ N G . In this case, the two Green bundles are equal to the tangent
space to the invariant torus.

Let us introduce some notations:

Notations. Oseledet’s theorem implies that there exist an invariant subset N of 7*M with full u-measure, some real
numbers 0 < A1 <Az < --- < A4 and a (measurable) splitting with constant dimensions above N:

T (T*M) = E{(x) ® E5(x) @ -~ ® E;(x) ® E°(x) ® Ef (x) ® E5(x) ® -+ © Ey (x)
such that:

e forevery v € E; ()\{0}; limy— 100 % log(| Dy (x)v]) = —Aj;

e forevery v € E€(x)\{0}; lim;—, + oo %10g(||D<pt(x)v||) =0;

o forevery v € EY(x)\{0}; limy +o0 Llog(IDg; (x)vl) = +24;.
We may ask, too, that: Vx € N, dim(G_(x) N G (x)) = p.

Let us recall that the stable bundle E*(x) = E{(x) ® E5(x) @ --- @ E; (x) and the unstable one E“(x) = E{ (x) ®
E(x)®---DF ;‘ (x) are isotropic (for the symplectic form) and that E€(x) is a symplectic subspace of Ty (T*M) that
is orthogonal (for ) to E*(x) @ E"(x). Moreover, we have: dim E; = dim E}'.
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2.1. Reduction of the problem

As in the statement of Theorem 2, we assume that 1 is a minimizing ergodic measure whose support is not reduced
to a point and that p € [1, n] is so that at u-almost every point x, the intersection of the Green bundles G4 (x) and
G_(x) is p-dimensional. We deduce from the previous remark that for every x € N: G+ (x) N G_(x) C E°(x) and
E*(x) @ E"(x) = (E°())T C G + G- ()" =G -(x) + G4+ (x).

Notations. We introduce the two notations: E(x) = G_(x) + G4+(x) and R(x) = G_(x) N G4+(x). We denote the
reduced space: F(x) = E(x)/R(x) by F(x) and we denote the canonical projection p: E — F by p. As G_ and G+
are invariant by the linearized flow Dg,, we may define a reduced cocycle M, : F — F. But (M,) is not continuous,
because G_ and G4 don’t vary continuously.

Moreover, we introduce the notation: V(x) = V(x) N E(x) is the trace of the linearized vertical on E(x) and
v(x) = p(V(x)) is the projection of V(x) on F(x). We introduce a notation for the images of the reduced vertical
v(x) by M;: g/(¢:x) = Myv(x).

The subspace E(x) of Ty (T*M) is co-isotropic with E (x)* = R(x). Hence F(x) is nothing else than the sym-
plectic space that is obtained by symplectic reduction of E (x). We denote its symplectic form by 2. Hence we have:
Y(v, w) € E(x)?, 2(p(), p(w)) =w (v, w). Moreover, (M;) is a symplectic cocycle.

We can notice, too, that dim E(x) =dim(G_(x) + G+ (x)) =dimG_(x) +dim G4 (x) —dim(G_(x) NG (x)) =
2n — p and deduce that dim F (x) =dim E(x) — dim(G_(x) N G4+ (x)) =2(n — p).

Notations. If L is any Lagrangian subspace of T, (T*M), we denote (L N E(x)) + R(x) by L and p(Z) by /.

Lemmad. If L C T, (T*M) is Lagrangian, then L is also Lagrangian and | = p(i) = p(L N E(x)) is a Lagrangian
subspace of F(x). Moreover, p_l(l) = L. In particular, v(x) is a Lagrangian subspace of F(x) and p_l(v(x)) =
V(x) + R(x).

Proof. We just have to prove that L is Lagrangian, the other assertions being easy consequences of this fact.

We begin by proving that L is isotropic. If u,u’ € L N E(x) and v, v’ € R(x), then o (u + v, u’ + v') = 0 because
L is Lagrangian and then w («, u”) = 0 and because R(x) C E(x)*.

Let us determine dim L. Let L’ be such that: L = (E(x) N L) @ L’. Then the dimension of LN R(x) = (L + E(x))*
is: 2n —dim(L + E(x)) =2n — (2n — p+dim L") = p — dim L. We deduce: dim L = dim(L N E (x)) 4+ dim R (x) —
dim(LNR(x)) =dim(LNEx))+p— (p —dimL')=dim(L N E(x)) +dimL’'=dimL. O

Lemma 5. The subspace v(x) is a Lagrangian subspace of F(x). Moreover, for every t # 0, g:(¢:x) = Myv(x) is
transverse to v(p;(x)).

Proof. The first sentence is contained in Lemma 4.

Let us consider ¢ # 0 and let us assume that M;v(x) N v(¢;x) # {0}. We may assume that ¢ > O (or we replace x
by ¢;(x) and t by —1).

Then there exists v € V(x)\{0} such that Dg;(x)v € V(¢;x) + (G_(¢:x) N G1(¢:x)). Let us write Do, (x)v =
w + g with w € V(¢;x) and g € R(¢;x). We know that the orbit has no conjugate vectors (because the measure is
minimizing); hence g # 0.

Moreover, we proved in [1] that D¢, V (x) is strictly above G _(¢;x), i.e. that:

Vhe G_(¢;x), Yk e V(pix), h+keDp,V(x)\{0} = w,h+k)>0.
We deduce that: w (g, w + g) > 0.
This contradicts: Dg; (x)v € E(¢;x) = (G4 (¢;x) NG _(g:x)) C (Rg)L. O

As in [1], we ask ourselves what the order between the different Lagrangian subspaces g; (x) = M;v(¢_;x) is. Let
us recall how we define this order:
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Definition. Let g; and g be two subspaces of F(x) that are transverse to the (reduced) vertical v(x). Let f(x) =
F(x)/v(x) be the reduced space and P(x) : F(x) — f(x) the canonical projection. Then to every w € f(x), we can
associate a unique £1(w) € g1 (resp. £2(w) € g2) such that: P(£1(w)) = w (resp. P(€2(w)) = w). We then define the
altitude of g» above g1, which is a quadratic form defined on f (x), by: g(g1, g2)(w) = 2(£1(w), £2(w)).

We say that g, is above (resp. strictly above) g1 when g (g1, g2) is positive semi-definite (resp. positive definite).
We write g1 < g2 (resp. g1 < g2).

Lemma 6. Let Ly, Ly be two Lagrangian subspaces of Ty(T*M) transverse to V (x) such that at least one of them
is contained in E (x). Then, if L1 < Ly (resp. L1 < L), we have: | and [, are transverse to v(x) and 1 < I (resp.
I} < ). We deduce that p(G-) < p(G4).

Proof. We assume that L, C E(x) and that L| < L,. Let v € L} N E(x) be a non-zero vector of L} N E(x). As L,
and L, are transverse to V (x), there exists a unique vy € L, such that vo — vy € V(x). Moreover, as vy, 12 € E(x),
we have v, — vy € V(x) and p(v2) — p(v1) € v(x). Hence:

2(p(1), p(12)) = w(vy, v2) > 0.

This means exactly that /1 < 5.

To deduce the assertion for <, we can use a limit.

As G_ < G4, we deduce that p(G_) < p(G4). Because of the definition of E(x), R(x) and F(x), p(G_) and
p(G4) are transverse and then p(G_) < p(G1). O

Lemma 7. If u is a minimizing measure, for every x € supp i, for all 0 <t <s, we have:
8-1(x) < g—5(x) < gs(x) < g (x).

Proof. The map (r € R* — g,(x)) is continuous; moreover, we know by Lemma 5 that if ¢ # s, then g,;(x) is
transverse to gs(x). Hence, the index of g(gs(x), g:(x)) is constant for (s,7) € £ where £ is one of the sets:
{(s,1); O0<s <t}; {(s,1); s <0 <t}, {(s,1); s <t < O0}. Hence, we only have to determine this index for one
point (s, t) of each of these three sets.

We prove the result only for the first set, the other inequalities being very similar. Let us fix s > 0 and introduce
the notation Gs(x) = D¢sV (p—sx). Then GS (x) is a Lagrangian subspace of E(x) that is transverse to the vertical
because Gy (x) NV (x) = Gs(x) NV (x) = (Gs(x) NV (X)) NV(x) = p~L(gs(x) Nv(x)) NV (x) = R(x) N V(x) = {0}.
We assume that ¢ > 0 is very small and we work in a chart, with symplectic coordinates defined in [1] (p. 897) such
that the “horizontal” subspace of Ty (T*M) is G_(x). A vector of G;(x) = Dg; (¢t x)V (p—;x) is (h, S,J“(x)h) and it
is proved in [1] (p. 894) that S;" (x) ~ %D where D is a fixed positive definite matrix. Hence, for # > 0 small enough,
we have GS < G;. We deduce from Lemma 6 that g = p(és) <p(Gy)=g. O

Definition. As in [1], when ¢ tends to +o00, we find two M;-invariant Lagrangian sub-bundles of F(x) that are:
g—(x) =lim;, _oo g:(x) and g4 (x) = lim;_ 40 g¢(x); they are transverse to v(x) and satisfy: g_(x) < g4+ (x). We
call them the reduced Green bundles.

Remark. Then we have: Vi > 0, g_/(x) < g—(x) < g+(x) < g (x). If we use the notations Gi(x) = 1 (g+(x)),
then Gi are transverse to the vertical because Gi(x) N V(x) Gi(x) NV(x) = (Gj: N V(x)) NV(x) = ’1 (g+(x)N
v(x)) N V(x) = R(x) NV (x) = {0}. Moreover, G_ x) < G+(x) and the two bundles G_ G+, are 1nvar1ant by the
linearized flow (D¢y). Theorem 3.11 of [1] asserts that any invariant Lagrangian bundle that is transverse to the
vertical is between the two Green bundles. We deduce that G_(x) < G_ (x) < G+(x) < G4+ (x). We can then use
Lemma 6 and we obtain: p(G_(x)) < g—(x) < g4+ (x) < p(G+(x)).

Lemma 8. We have: Vx € supp i, g—(x) = p(G_(x)) < p(G4+(x)) = g+ (x).

Proof. Because of the last remark, we just have to prove that on supp u: g— < p(G-) < p(G4) < g+. Because of
Lemma 6, we just have to prove that g_ < p(G_) and p(G+) < g4+. But p(G1) is a Lagrangian subspace of F'(x)
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whose orbit is transverse to the vertical. Proposition 3.11 of [1] asserts that any invariant Lagrangian sub-bundle along
an orbit that is transverse to the vertical has to be between the two Green bundles. A similar argument in the reduced
case implies the inequalities. O

Hence we have proved that Gi = G4, the notation Gi will disappear from now on.
2.2. Reduced Green bundles and Lyapunov exponents

We have to be careful because the bundles that we consider are not continuous and, as this is noted in [1], we don’t
use a continuous change of coordinates, but just a bounded one when we say that G_ or G is the horizontal subspace
(the matrix P that is necessary to change the coordinates is uniformly bounded, as P~!).

We choose at every point x € N some (linear) symplectic coordinates (Q, P) of F(x) such that v(x) has for
equation: Q =0 and g4 (x) has for equation P = 0. We will be more precise on this choice later. Then the matrix
of M;(x) in these coordinates is a symplectic matrix: M,(x) = (“‘(()x) Zi g; ) As M;(x)v(x) = g;(¢rx) is a Lagrangian
subspace of E(¢;x) that is transverse to the vertical, then detb; (x) 7~ 0 and there exists a symmetric matrix s,+ (px)
whose graph is g;(¢;x), i.e.: di(x) = s,*'((p, (x))b; (x). Moreover, the family (s,+ (x))¢>0 being decreasing and tending
to zero (because by hypothesis the horizontal is g ), the symmetric matrix s;" (¢, x) is positive definite. Moreover, the
matrix M, (x) being symplectic, we have:

L (i)~
(Mt(x)) —( 0 ta,(x))

and by definition of g_,(x), if it is the graph of the matrix s, (x) (that is negative definite), then: ‘a,(x) =
—s; (x)'b;(x) and finally:

—bi(x)s; (x) by (x) )

M;(x) = ( 0 s;_(q)tx)bz(x)

Let us be now more precise in the way we choose our coordinates; we may associate an almost complex structure J
and then a Riemannian metric (.,.), defined by: (v, u), = w(x)(v, Ju) with the symplectic form w of T*M; from
now on, we work with this fixed Riemannian metric of 7*M. We choose on G (x) = p’l(gJr (x)) an orthonormal
basis whose last vectors are in R(x) and complete it in a symplectic base whose last vectors are in V (x). We denote
the associated coordinates of T, (T*M) by (q1,--.,¢n, P1,---», Pn)- These (linear) coordinates don’t depend in a
continuous way on the point x (because G+ doesn’t), but in a bounded way. Then G_(x) = p_1 (g—(x)) is the graph
of a symmetric matrix whose kernel is R(x) and then on G_(x), we have: p,_p+1 =---= p, = 0. An element of
E(x) has coordinates such that p, 41 =--- = p, =0, and an element of F(x) = E(x)/R(x) may be identified
with an element with coordinates (g1,...,gn—p,0,...,0, p1,..., pp—p,0,...,0). We then use on F(x) the norm
Z:l;lp (qi2 + piz), which is the norm for the Riemannian metric of the considered element of F'(x). Then this norm
depends in a measurable way on x.

Let us now notice the following fact: u being ergodic for the flow (¢;), there exists a dense G5 subset A of R such
that, for every ¢ € A, the diffeomorphism ¢, is ergodic. As it is simpler for us to work with a diffeomorphism instead
of a flow, we fix such at € A. We assume that r = 1 (if not we replace H by %H ).

Lemma 9. For every ¢ > 0, there exists a measurable subset J; of N such that:

o u(Jg)=1—g;
e on Jg, (s;7) and (s, ) converge uniformly;
e there exist two constants B = B(e) > a = a(e) > 0 such that: Vx € J,, 1 > —s_(x) > ol where g_ is the graph

of s_.

Proof. This is a consequence of the Egorov theorem and of the fact that on N, g4 and g_ are transverse and then
—s_ is positive definite. O
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We deduce:

Lemma 10. Let J; be as in the previous lemma. On the set {(n,x) € N x Jg, ¢, (x) € J}, the sequence of conorms
(m(by, (x))) converges uniformly to +00, where m(b;) = ||b;1 -1

Proof. Let n, x be as in the lemma.

The matrix M, (x) = (_bn(x(ix;m s+(::gl:n @)

thus —by (x)s, () by (X)s;7 (pnx) = 1 and by, (x)s,; (x)" by (x) = — (5, (@ x)) 7.
We know that on Jg, (s,) converges uniformly to zero. Hence, for every § > 0, there exists N = N(6) such that:

) being symplectic, we have: —s, (x)' b, (x)s;} (¢nx)bn(x) = 1 and

n =N = 5,7 (gax)|| < 8. Moreover, we know that ||s, (x)|| < B. Hence, if we choose 8’ = for every n > N =

N(8") and x € J, such that ¢, x € J, we obtain:
Vv e R?, ﬁWmumV:wm@xmymuw>—wmunﬂm%ﬂmmsqgwﬁn”v

_ﬂ’

. ... . . . 2
(U 5% lv]|? because 5,7 (gnx) is a positive definite matrix that is less than %1. We finally

obtain: ||’b, (x)v|| > %||v|| and then the result that we wanted. O

and we have: "v(s; (¢, x)) !

From now we fix a small constant ¢ > 0, associate a set J, with & via Lemma 9 and two constants 0 < « < §; then
there exists N > 0 such that

VxelJs,, Vb2 N, ¢,(x)el. = m(b (x))

QIN

Lemma 11. Let J; be as in Lemma 9. For j-almost every point x in Jg, there exists a sequence of integers (j,) =
(jn(x)) tending to +o00 such that:

VneN, m(b;,(x)s), (x) > (27 )",

Proof. As pu is ergodic for ¢, we deduce from the Birkhoff ergodic theorem that for almost every point x € J, we
have:
lim E{0<k<E— 15 g € L) = (i) > 1 —e.
{—>+oo £
We introduce the notation: N(¢) = {0 <k <L —1; gr(x) € Jg}.
For such an x and every £ € N, we find a number n(£) of integers:

O=ki<ki+N<hkr<kp +N<k3<ks+ N <+ <hpey <L

such that ¢y, (x) € J; and n(¢) > [N(E)] N“) — 1. In particular, we have: # > N(

converging to £ %5) > 1 =y when ¢ tends to +oo Hence, for ¢ large enough we find: n(¢) > 1 + 62;1\;

NO ), the right term

As @, (x) € Jp and ki1 — ki > N, we have: m(by, | —; (¢r; (x))) = E' Moreover, we have: m(sk_w_ki (pr; X)) 2 a;
hence:

(bl -k (P08, (01 0)) =2

But the matrix —by

) (x)sk_(”(e)) (x) is the product of n(£) — 1 such matrices. Hence:

_ _ 1l le\k,
m (bt ) (O ey X)) = 27071 2200 > 27)"O. o

Let us now come back to the whole tangent space Ty (7T*M) with a slight change in the coordinates that we use.
We defined the symplectic coordinates (g1, ..., gu, P1, - - -, qn) and now we use the non-symplectic ones:
(Q1,..., anPla--wPn):(Qn—p+1a--~sQn7C]l’---’Qn—p,pl,-~-»pn)~Then:

e (01,...,0)p) are coordinates in R(x);
e (Q1,..., Qp) are coordinates in G (x);
o (O1,...,0n, P1,..., P,_p) are coordinates of E(x) =G4 (x) + G_(x).
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We write then the matrix of D¢, (x) in these coordinates (Q1, ..., Qn, P1, ..., P,) (which are not symplectic):
Alx)  AXx) Al AW
0 bi(x)s; (x) by (x) A7 (x)
0 0 st (@b (x)  AP(x)
0 0 0 A7 (x)

where the blocks correspond to the decomposition 7y (T*M) = Ej(x) @ E2(x) & E3(x) & E4(x) with dim Ej(x) =
dim E4(x) = p and dim E»(x) =dim E3(x) =n — p.
We have noticed that E{(x) = E(x) C E°(x) and that G (x) = E{(x) ® E»(x).
If x € J, we have found a sequence (j,) of integers tending to +oo so that:
- =8\ in
VneN, m(bjn(x)sjn(x)) = (2 2N ) .
We deduce:
Vv € E»(x)\{0} L log([|bj,®)s7 (x)v]) > 1-e log2 + Iel,
" n e ~ 2N Jn’
and because Ej(x) C E€(x):
1—¢
2N
Hence there are at least n — p Lyapunov exponents bigger than 12;N8 log?2 and then bigger than O for the linearized
flow. Because this flow is symplectic, we deduce that it has at least n — p negative Lyapunov exponents (see [6]).
As we noticed that the linearized flow has at least 2p zero Lyapunov exponents, we deduce that o has exactly n — p

positive Lyapunov exponents, exactly n — p negative Lyapunov exponents and exactly 2p zero Lyapunov exponents.
This finishes the proof of Theorem 2.

1
Vv e G4 (0)\E|(x), liminf=log | Dg,(x)v| > log 2.
n—-oo n

Remark. Let us notice that we proved too that for x € N (i.e. generic in the Oseledet’s sense), we have: E“(x) C
G (x), and then G4 (x) = E*(x) & R(x).

3. Weak KAM solutions and Green bundles

In this section, we recall the weak KAM theory and give a relationship between some tangent cones to the pseu-
dographs of the weak KAM solutions and the Green bundles. These results imply Theorem 1. The proofs are given in
Section 4.

3.1. Weak KAM theory
We don’t give any proof in this section, but all the results that we give are proved in [10] or [4].

Notations. If ¢ > 0, the function A; : M x M — R is defined by:

t t

Aoy =int [ (7). 7)ds =min [ L(r(s).7) ds
0 0
where the infimum is taken on the set of C2 curves y :10,¢] — M such that y (0) = go and y (¢) = q;.

Definition.

1. A function v : V — R defined on a subset V of R? is K -semi-concave if for every Q € V, there exists a linear
form v defined on R so that:

VO eV, v(Q) <@ +vo(Q - 0)+K|0 -0
Then we say that ¥¢ is a K-super-differential of v at Q.
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2. Let us fix a finite atlas A of the manifold M; a function u : M — R is K -semi-concave if for every chart (U, ¢)
belonging to A, u o ¢! is K -semi-concave. Then a K -super-differential of u at q is Yo o D¢ (q) where g isa
K -super-differential of u 0 ¢! at Q = ¢ (q).

A semi-concave function is always Lipschitz and then differentiable almost everywhere and for such a function, we
define its pseudograph: a pseudograph is the graph G(du) of du, where u : M — R is a semi-concave function.

A function u : M — R is K-semi-convex if —u is K-semi-concave. We have a notion of sub-differential and the
anti-pseudograph of a semi-convex function u is G(du).

It is proved in [4] that A, is semi-concave and that for every minimizing curve y : [0, ] — M between g and
a1, (—2£(y(0), 7(0), 2 (y (1), (1)) is a super-differential of A, at (go.q1). It is proved, too, that A,(.,qy) is
differentiable at go if and only if A,(qo, .) is differentiable at g; if and only if there exists a unique minimizing curve
y :10,t] — M joining go to q. 5

We denote the two Lax—Oleinik semi-groups associated with L by (7});~¢ and (7;);~0; for u € CY(M,R), they are
defined by:

Tiu(g) = min (u(q’) + A,(q’, q)) and f}u(q) = max(u(q’) — At(q, q’)).
q'eM q'eM

A function u : M — R is a negative (resp. positive) weak KAM solution if there exists ¢ € R such that: V¢ > 0,
Tiu =u — ct (resp. Vt > 0, Tyu = u + ct).
Then there exist at least one positive and one negative weak KAM solutions (see [10] or [4]). The constant c is

unique and is called Mafié’s critical value. If #_ is a negative weak KAM solution and u a positive one, then u_ is
semi-concave and u is semi-convex. Let us introduce the Mather set:

Definition. The Mather set, denoted by M*(H), is the union of the supports of the minimizing measures. The pro-
jected Mather set is M(H) = m(M*(H)).

J. Mather proved that M*(H) is compact, non-empty and that it is a Lipschitz graph above a compact part of the
zero-section of T*M.

A. Fathi proved in [10] that if #_ is a negative weak KAM solution, there exists a unique positive weak KAM
solution u 4 such that u_rq(z) = U4 M(m). Such a pair (u—, u) is called a pair of conjugate weak KAM solutions.
For such a pair, we have:

e Vge M(H),u_(q) =u4(q); let us denote the set of equality: Z(u—_,uy) ={q; u_(q) =u+(q)} by Z(u_,u);
then M(H) CZ(u—_,uy);

e u_ and u are differentiable at every point ¢ € Z(u_, u); for such a ¢ we have (g, du_(q)) € N*(H); when
qg € M(H) and (¢, p) € M*(H) is its lift to M*(H), then du_(gq) = du+(q) = p;

o uy <u_.

Moreover, it is proved in [4] that if ¢ is a Point of differentiability of T;u (resp. f}u), then the minimum (resp.
maximum) in the definition of T;u(q) (resp. Tru) is attained‘at a unique ¢’ and there is a unique curve y : [Q, t]> M
minimizing between ¢’ and g (resp. ¢ and ¢'); in this case: 3= (g, y (1)) = dT,u(q) (resp. 3= (g, 7(0)) = dTu(q)).

3.2. Comparison between the weak KAM solutions and the Green bundles

If (u—,u4) is a pair of conjugate weak KAM solutions, if g € Z(u—_, u1), we have seen that (g, du—_(q)) =
(q,duy(q)) € N*(H). Hence, the two Green subspaces G_ (g, du_(g)) and G4 (g, du(q)) exist.

We always have G_ < G, the bundle G_ is lower semi-continuous and the bundle G is upper semi-continuous,
hence they are continuous at the points where G_ = G ;..

Notations. If the orbit of x is minimizing, G_(x) is the graph of a symmetric matrix s_(x) and G4 (x) the graph of a
symmetric matrix sy (x). If As(x) =s4+(x) —s_(x), then As(x) is positive semi-definite.



1000 M.-C. Arnaud / Ann. 1. H. Poincaré — AN 29 (2012) 989-1007

Moreover, if s is a positive semi-definite matrix, we will denote by proj, the orthogonal projection on its image
Im(s) and by ||s|| its greatest eigenvalue.

Let us recall that if x € A C T*M, Cy A designates the contingent cone to A at x, that was defined in the introduc-
tion.

Theorem 12. Let (u_, uy) be a pair of conjugate weak KAM solutions and let q belong to Z(u_,u). Then we have:
Y(Q, P) € Ciy,au_(g)G(du_),

|7 —s-(g. du—(@)) @] < 2| As(q, du—@)) |- |Projasig.au_ian (O

and:V(Q, P) € C(q,dqu(q))g(du_,_),
| P = s4(q. dus (@) Q|| <2||As(q. dus(@)) [ [Projasg.au, (D] -

We postpone the proof of this theorem to Section 4.
As M*(H) C G(du_) N G(du), we deduce:

Corollary 13. If x is an element of M*(H), then we have: V(Q, P) € C, M*(H),

max{”P —s_(x)QH,

P — s+ Q} <2[ As)]- [projasco ()]

We now prove Theorem 1. We first use Theorem 2: if © is an ergodic minimizing measure whose Lyapunov
exponents are zero, then we have p-almost everywhere: G_ = G4 i.e. As = 0. We deduce from Corollary 13 that
Cx(suppu) C G_(x) = G4(x) at pu-almost every point. This implies that supp u is 1-regular at x, and even that it is
C l—regular at x. Indeed, if (x,) is a sequence of points of supp(u) that converges to x and v, = (Q,, P,,) € Cy, (supp i)
converges to v = (Q, P), we have for every n:

” Py — s_(xn) On H < 2As(xy) ||PT0ij(xn)(Qn) ” .
As G_(x) = G4 (x), s— and As are continuous at x. We deduce that ||P — s_(x) Q] = 0 and then (Q, P) € G_(x).
We have then proved:

Corollary 14. If u is an ergodic minimizing measure all of whose Lyapunov exponents are zero, then, supp |4 is
C'-regular at u-almost every point.

This is exactly Theorem 1.

Remark. Corollary 13 implies a result more precise than Theorem 1. It implies that above Dr (G _(x) N G (x)) for
every x € M*(H), the points of the contingent of M*(H) at x are contained in G_(x) N G4 (x):

CeM*(H) N D~ (D (G- (x) NG4(x))) C G_(x) N G4 (x).
4. Proof of the results of Section 3

In this section, we use the images of the physical verticals to obtain a control of the weak KAM solutions. More
precisely, we can choose a graph in the image of a vertical, the graph of da for a certain function a, and prove a certain
inequality between a and the considered weak KAM solution u. Then we deduce an inequality along some subset of
the Mafié set between the “second derivatives” of a and u. This gives a relationship between the Green bundles and
the Bouligand’s contingent cones to the pseudograph of any weak KAM solution along some subset of the Maifié set.
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4.1. Selection of some graphs in the images of the verticals
Notations.

e If g € M, we denote the (physical) vertical 7~ ({g}) by V(q) C T*M.
e If r > 0, the function A; : M x M — R is defined by:

1 1

At<qo,q1>=irylf/L(y(s>,y'<s))ds =myin/L(y<s>,y‘(s>)ds
0 0
where the infimum is taken on the set of CZ curves y :[0,¢] — M such that y (0) =¢go and y (¢) = q.
e if u: M — R is a Lipschitz function, then by Rademacher’s theorem, it is differentiable (Lebesgue) almost
everywhere and the graph of its derivative is denoted by:

G(du) = {(q, du(q)); u is differentiable at q}.

Tonelli’s theorem asserts that for every ¢ # 0, = o ¢, (V(q)) = M (i.e. for every ¢’ € M there exists a solution to
the Buler-Lagrange equations y such that ¥ (0) = ¢ and y (t) = ¢’); but in general ¢, (V(g)) is not a graph. To select
a graph in ¢;(V(q)), we prove:

Proposition 15. Let H : T*M — R be a Tonelli Hamiltonian and L : T M — R be the associated Lagrangian. Then
for every t > 0 and every q € M, the function vfi = A;(q,.) and vq_’ = A;(., q) are semi-concave, and satisfy:

G(dv)) co(V(g)) and G(—dv;") Co(V(9)).

Proof. Because A; is semi-concave, the two functions v{’] and vq_[ are semi-concave and then Lipschitz. By
Rademacher’s theorem they are differentiable almost everywhere.

Moreover, if g is a point where v(’] is differentiable, then vf] has exactly one super-differential at this point, there
is only one minimizing arc y joining (0, g) to (¢, o), and we have:

o dvl(qo) ==y (1), y(1);
o (¥(0), 2£(y(0), 7(0)) = (¢, (¥ (0), y(0))) € V(g);
o 0:i(q, = (0),7(0)) = (¥ (1), =y 1), ¥ (1)) = (g0, V], (q0)).

Then we have proved that: ¢;(V(¢)) D G(d vf]). Hence, we have selected a pseudograph in the image ¢;(V(q)) of the
vertical.
In a very similar way, we may see that the anti-pseudograph of the semi-convex function —v

-1 (V(@): G(—dv;") Co(V(9)). O

—t

p is a subset of

4.2. Local smoothness of some of these graphs
Notations. For every x € T*M, we denote the linear vertical at x by V(x): V(x) = ker Dr(x) = T, V(7 (x)) C
T.(T*M).

The images of the linear vertical are denoted by: G,(x) = D¢,V (¢—_;x).

We recall that an orbit piece (¢;(x)):e[q,5) has no conjugate vectors if:
Vs #t€la,bl, Gi—s(px)NV(px)= Dﬁﬂtﬁs(v(fﬂs(x))) N V(@t(x)) = {0}.

Notations. Let us now fix a minimizing arc y : [—f, 0] — M such that:

e there is only one minimizing arc between (—¢, y (—¢)) and (0, y (0)) (then itis y);
e the orbit piece (y (1), %(y (1), ¥ (1)))ze[-1,0 has no conjugate vectors.
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Let us notice that when (g, p) € N*(H), then any piece of the curve (t — 7 o ¢;(q, p)) satisfies the previous hy-
potheses.

We define a function at+ :M — R by: a,+(q) = v;(_t)(q) = A;(y(—t), q) (this function depends on y). In a
similar way, we can consider xg = (qo, po) such that the orbit (¢, (x0))se[0,:] has no conjugate points and so that there
is only one minimizing arc y : [0, f] — M joining go to g;. We define a function @, : M — R by: aq, = —v(;’ (q9) =
—A(q.q1).

Proposition 16. Let y : [—t,0] — M (resp. y : [0, t] — M) be a minimizing arc such that:

e y is the only minimizing arc joining its two ends;
e the orbit piece (y, %(y, y)) has no conjugate vectors.

Then there exists a neighborhood Vy of qo = v (0) in M such that a?l'vo (resp. at_IVo) is as regular as H is (then at
least C?).

Proof. We have seen that: G (da;r ) C ¢ (V(g—s)). Let us now prove that a;’ is smooth near .

We use now the so-called “a priori compactness lemma” (see [10]) that says to us that there exists a constant
K; = K > 0 such that the velocities (y(s))sef0,s] of any minimizing arc between any points ¢ € M and ¢’ € M
are bounded by K; hence if we denote the set of the minimizing arcs that are parametrized by [0, ¢t] by K, K is a
compact set for the C! topology because it is the image by the projection 7 of a closed set of bounded orbits. Let
us denote the set of y € K such that y(0) = g_; by Ko; then Ky is compact. Let us introduce another notation:
K(g) ={y € Ko; y(t) = q}. Then K(qo) = {y0} and hence, because Ky is closed, for g close enough to g, all the
elements of K(g) are C I close to 0.

Moreover, ¢;(V(g—;)) is a sub-manifold of M that contains (qo, %(qo, 10(0))) = (g0, po)- Its tangent space at
(qo, po) is G;(qo, po), which is transverse to the vertical because (gs, ps)se[—:,0] has no conjugate vectors. Hence,
the manifold ¢;(V(g—;)) is, in a neighborhood Uy of (go, po), the graph of a C 1 section of T*M defined on a neigh-
borhood Vp of go in M. Moreover, because this sub-manifold is Lagrangian (indeed, V(g—,) is Lagrangian and ¢; is
symplectic), it is the graph of dug where ug : Vo — R is a C? function.

Now, if ¢ is close enough to g, we know that all the elements y of K(g) are C' close to yp, and then that
(g, %—%(y (1), y(2))) belongs to the neighborhood Uy of (go, po) = (qo, %—ﬁ(yo(t), 10(1))) and to ¢;(V(g—;)). Because
@:(V(g_1)) N Uy is a graph, this element is unique: K(g) has only one element and a; is differentiable at ¢, with
daf(q) = %(y (), y(t)) = dup(q). We deduce that near gg, on the set of differentiability of at+, da,"' is equal to
dug; because af and uq are Lipschitz on Vj and their differentials are equal almost everywhere, we deduce that on
Vo, a;r — ug is constant. Hence, on a neighborhood Vj of g, a;r is C2.

In a similar way, using the fact that G(da, ) C ¢—;(V(g:)), we obtain that a, is C? near qo. O

Remark. If xo = (go, po) is a point of the Maiié set, (g, ps)rerR = (¢:(q0, Po)):er has no conjugate vectors and for
every t < 7, there is only one minimizing arc y : [¢, T] — M joining g, to g, hence for every ¢ > 0 the two functions
aj(')’ ¢ and a, , are smooth near g (of course the neighborhood of gy where they are smooth depends on 7).

4.3. Comparison between the weak KAM solutions and the maps a;" and a;

Lemma 17. We assume that u_ is a negative weak KAM solution and that u is a positive weak KAM solution.
Let gy € M be a point of differentiability of u_ (resp. uy) and a; (resp. a;”) be the function built in the previous
subsection for the arc y = (7w o ¢5(qo, du—(qo)))se[—1,0] (resp. ¥ = (7 o ¢5(qo, du+(qo)))seo,:])- Then, in a chart:
u—(q) —u-(qo) —du—(g0)(q —q0) < ;" (q) —a;" (q0) —da;" (90) (g —qo) (resp. a; (¢) —a; (q0) —da; (q0)(q —go) <
u(q) —u1(qo) — du1(q0)(q — q0))-

Proof. Let us consider gg in M that is a point of differentiability of a weak KAM solution u_ and let us denote the
point above gg on the pseudograph G(du_) of u_ by xo: xo = (qo, du—(qo)). Then, for every ¢t > 0, because T;u_ =
u_ — ct is differentiable at g, there is only one point g € M such that u_(qo) = Tyu—_(qo) +ct =u_(q)+ A;(q, q0) +
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ct and only one minimizing arc y : [—¢,0] — M joining g to go. We introduce the notation: x; = (g, pr) = ¢ (x0).
Then: Tiu_(qo) = u—(q—1) + A(g—¢, qo); moreover: Tru_(q) < u—(q—1) + A(q—r,q) = Tru—(qo0) + A(q—+,q) —
A(g—;,qo). Finally: u_(g) — u_(qo) < a,+ (@) — a,+ (q0). Because these two maps a,+ and u_ are differentiable at
qo, they have the same differential at this point and we obtain (in chart): u_(q) — u—_(go) — du—(qo)(g — qo0) <
a;" (@) — a;" (qo) — da; (q0)(q — q0).

Using the same argument for u, we obtain: if g is a point of differentiability of u :

a, (q) —a; (o) —da; (o) (g — qo) < u4(q) — us(qo) — dus(qo)(g — qo). ]

Now we would like to use these inequalities at different points go; we have to be careful, because ;" and a;” depend
on the point go that we choose. That is why we change now our notation, replacing a;" by a;;’ , if the considered point

is (qo, du—(qo)) and a; by Ago.t if the considered point is (go, du+(qo)).

Proposition 18. We assume that (u—_, uy) is a pair of conjugate weak KAM solutions. Let ¢ € T(u_, u.) be a point,
(gn) be a sequence of points of M converging to q, and (A,) be a sequence of positive real numbers so that the two
limits (written in charts) lim,_, o q”);q =Q and P =1lim,_, %;d”’(” (resp. 1im, o0 %:d"*(q)) exist.
Then we have:

1
VKeR",  Pk<(dal @k k) +daf,@)(Q, 0) - d’ag (9)(Q —k, 0 —k)

(resp.:

1 _ _
VkeR",  —(d%ag (9)(k k) +d*ag (q)(Q, Q) — d*af () (k — Q. k = Q) < P.k).
Proof. We work in a chart, and we have, if g € Z(u_, u) and ¢’ is a point of differentiability of u_:

o u_(q'+h) —u_(¢)—du_(ghh<aj (¢’ +h) —aj (¢)—daj (¢")h;
o u_(qg")—u_(q)—du_(q)(q' —q) <aj,(q)—aS (@) —da],(q)(q' — q);
o a, (q'+h)—a,(q)—da; (9)(q +h—q)<ui (@ +h) —ui(q) —dui(q)(q +h—q).

Hence, by adding these three inequalities and using that u_(g) = u(q), du_(q) =du4(q) and uy <u_:

(du—(q) —du_(q"))h < a;’t(q/ +h)— a;,,[(q’) — da;/),(q’)h +a,(q") —af (@)
—daj ()49 —q) —ag,(¢'+h)+ag,(q)+da; ,(9) (¢ +h—q).
We now need to precise the regularity of the maps: g’ — da;, ,and g" — da; ;- To do that, we prove a lemma. We
fix a finite atlas of M to write that u_ is K -semi-concave and that u is K-semi-convex. The proof is very similar to
the one given by A. Fathi in [10] to prove that the Aubry set is a Lipschitz graph.

Lemma 19. There exists a constant K > 0 such that, for every g € Z(u—_,uy) and every q' € M where u_ (resp. u,)
is differentiable, then ||du_(q) —du_(g")|| < K|lqg — q'|| (resp. ||duy(q) — dus(g)|| < Kl|lg — q’|). In particular;
du_ and du are continuous at every point of Z(u—_, u).

Proof. Because 4 < u_, u_ is semi-concave and u is semi-convex, then u_ is K-semi-convex at every point of
Z(u—,uy); hence:

e u_(q'+h) —u_(q)—du_(g"hh < K|h|?%
e u_(q")—u_(q)—du_(q)(q —q) <Klq' —ql*
o —Klg'+h—qll><u_(q'+h)—u_(q) —du_(q)(qg' +h —q).

Adding these three inequalities, we obtain:

(du_(q) —du_(@H)Yh <KIhP>+K|qd —q|*+K|d +h—q|.
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We choose & such that ||A|| = |lg’ — q]|:

(du—(q) —du—(q")) ”Z” Klq" ~q|

and then: ||du—_(q’) —du_(q)|| < 6K|lq’ — q||. We have found a constant for ¢ close to ¢, this is enough to conclude
because Z(u_, u4) is compact and du_ is boundedon M. O

Let us now fix g € Z(u—, uy). For ¢’ close to ¢ that is a point of differentiability of u_, we have:

o ay ()= A/ op_(q".du_(q").2);

e {(z, da;,’t(z))} =V(@) Nt Vioe(m 0 9—1(q", du—(g"))));

. graph(dza;', (@) =T gat )P V(o9_i(q',du—_(q")))) = Gi(q',du—(q")) and then the previous intersec-
’ g

tion is transverse.

These three quantities depend on ¢’ and z; because du_ is continuous at g, we have: for every € > 0, there exists
8 > 0 such that, if ||¢’ — ¢|| < 8 and z is in the chart near g: ||d2 (z) d?a +t(Z)|| <e.
Moreover, by the Taylor-Lagrange inequality, we have:

q'.t 2

Hence, if ¢’ is close enough to ¢ and / small enough:

1
s +n)—ak (¢') —dal (q')h—sd%al (q)(h, h)H max, ||d2a;1",’t(z)—d2a;’t(q’) (A

1 2
a (q'+h)—aj (q')—da) (¢')h— 54 at(q")(n, h)H <ellh|*.
We have of course a similar result for a; , and ¢” any differentiability point of u .
Let us now consider a sequence (g,) of points of differentiability of u_ that converges to ¢ so that: Vn, g, # ¢q,
a vector k with fixed norm ||k|| = u > 0 and (h,) = (A,k) where (},) is a sequence of positive numbers tending to 0.
We have proved that:

(du—(q) — du—(gn))hn < ag, (qn+hn) —ag (qn) —dag (g +a,(qn) — ag (@)
—dag,(q)(qn —q) — ay (gn +hn) +ag ,(q) +day (@) (gn + hn — ).

du_(gn)—du_ (q)
An

We divide by Az the previous inequality and take the limit when n tends to 4-co and we obtain:

We assume that lim;,_, oo an =Qand P =1lim,_,

—Pk< (d2 F Uk b) +daf(@)(Q, Q) —d%a;,()(Q +k, O +K))

changing k into —k, this gives the wanted result. In a similar way we obtain for u :
Vk e R", (d2 ag (@ k. k) +d*a; (q)(Q, Q) —d’a] (q)(k— 0,k — Q) < O
4.4. Links between the Green bundles and the weak KAM solutions

Notations. Near every point ¢ € M, we choose some coordinates (g1, ...,q,) of M and associate to them their
dual coordinates (py, ..., py) such that (g1,...,qn, p1,..., Pn) are symplectic coordinates on T*M. Then we can
associate to these coordinates their infinitesimal coordinates (Q1, ..., Qn, P1, ..., Py).

Then any Lagrangian subspace G of T, (T*M) that is transverse to the vertical is the graph of a linear map whose
matrix s in the coordinates (Q1, ..., O, P1, ..., P,) is symmetric. We can then associate to G the unique quadratic
form Q whose matrix (as a quadratic form) in coordinates (Qq, ..., Qp) is s.

For example, if ¢ € M is a point of differentiability of u#_ (resp. u4) then the Green bundle G (q, du—_(q)) (resp.
G_(q,du4(q))) is well defined and transverse to the vertical. We denote by O_ (resp. Q) its associated quadratic
form and by s_ (resp. s ) its matrix.
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Let us recall thatif x € A C T*M, C, A designates the contingent cone to A at x, that was defined in the introduc-
tion.

Proposition 20. We assume that (u—_, uy.) is a pair of conjugate weak KAM solutions. Let g € Z(u_, uy) be a point
and (Q, P) € C(y,du_(q))9(du_). Then we have:

1
VkeR", Pk< §(Q+(k,k) +Q4+(0,0)—Q2-(Q—k, Q—k))

andzf(Q, P) € C(q,du+(q))g(du+):
1
Vk € R", E(Q_(k, +Q(0,0) —2+(Q—k,Q0—k) <Pk

Proof. We know that G4 (g, p) =lim;—, 1 G;(q, p) (resp. G_(q, p) =lim;_, _, G;(gq, p)). Hence, if ¢ is a point
of differentiability of u_, we have: Q, (g, du_(q)) = lim;_, 5, d* g;’ ;(g) and if g is a point of differentiability of u :

Q_(q,duy(q)) =lim;, 4 d2g,; ,(g). If we use the inequalities that we proved in Proposition 18, we obtain for the
(Q, P) that were described in this proposition:

1
VkeR", Pk< §(Q+(Q, 0)+ Qi (k. k) — Q_(Q —k, Q —k)).

Let us now look for the contingent cone to the pseudograph G(du_) at (g,du_(q)) € Z(u—, u). Working in a
chart, we assume that (Q, P) € C(g,4u_(q))G(du—) is not the null vector. Hence, there exist a sequence (1,) of positive
numbers that converges to 0T and a sequence (g,,) of points of differentiability of u_ that converges to g so that:

1
(@, P)= lim )L_(Qn —q,du_(gn) —du_(q)).

n—o0 n
This corresponds exactly to the limit that we computed in Proposition 18. Hence, we proved:

IfgeT(u—_,uy), if (Q, P) is a vector of the contingent cone to G(du_) at (q,du—_(q)), then:

1
VkeR", Pk< 5(Q+(k, k) +Q4(0,0)—9_(Q—k, Q—k).
In a similar way, we obtain:

IfgeZ(u_,uy), if (Q, P) is a vector of the contingent cone to G(du4) at (q, duy(q)), then:
1
VkeR' S(Q-k b +Q(Q.0) - Q@ -k Q-k) <Pk O
4.5. Proof of Theorem 12

Let (u_, u4) be a pair of conjugate weak KAM solutions and let g belong to Z(u_, uy). We want to prove that:
Y(Q, P) € Cy,du_(g)»G(du_),

[P —s_(q.du_(9)) 0] <2,/[| As(q. du_(9)) |-/ As(q. du_(2))(Q. Q)
<2|As(g. du—@)]-[projasg.au_@n (@]

We denote the quadratic form associated with G_ (resp. G1) by Q_ (resp. Q). Let (Q, P) € C(y,au_(q)G(du_)
be a vector of the contingent cone. We have proved that:

1
VkeR", Pk< §(Q+(k, k)+Q4(0.0)— Q- (Q —k, Q—k)).
Then we write: P ='Q, O+ AP and AQ = Q, — Q_. The previous inequality can be rewritten as follows:

Vk e R, AP.kg%AQ(Q—k,Q—k). ()
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We have the following splitting: R = ker’ AQ@Im’ AQ and AP = Py + P, with P; e ker’AQ and P, € Im’' AQ.
We deduce from (x):

1
Vk eker'AQ, Pk< 540(0.0).

This implies: P; = 0. Hence AP = P,eIm'AQ.
Let Q) € ker’ AQ and Qs € Im’ AQ be such that Q = Q1 + Q5. Then (x) is equivalent to:

Vk eIm'AQ, Pz.kQ%AQ(QZ—k, 07 — k). (%)

If 0, =0, then P> = 0. If not, we have for k := || Q»||i with & unitary vector such that P, = || P» | ii:

o [|Q2 — kIl <NQa2ll + Ikl =211 Q215
e replacing in (x):

1 1
1221112l < AQ(Q2 — k. Q2 — k) < S1AQHHN Q2 — k> <2)2l1Q21%.

We deduce: | P2|| < 2[|QJl]| Q2] that is exactly:
|P =100 <21AQ|.[projao(@]. O

Remark. It would be nice to deduce that in some sense, the contingent cone is between G_ and G 1. We would like
to have some statement that says that every vector of the contingent cone is contained in some Lagrangian subspace
(that depends on the considered vector) that is between G_ and G .

Even if we do not know any counter-example to that, it is easy to construct in R? an example of:

e two quadratic form Q_ < Q4
e two vectors Q, P;

so that:

o the inequalities of Proposition 20 are satisfied;
o there exists no quadratic form Q such that @ < Q< Qy and P ='Q0.

This implies that we have to obtain some estimates more precise that those contained in Proposition 20 to hope to
prove such a result.

Let us describe our example: Q_ =0, Q. is the standard Euclidean metric, Q = (1,0) and P = (%, 4). The fact
that this example satisfies the inequalities of Proposition 20 is straightforward. Let us assume that S is the matrix of

] L _3
aquadraticfoersuchthatQ_<Q<Q+andP:’QQ.ThenS:(%;)ZOandlg—S:( 2 217)20.

V3 1—

2

e

This implies that b € [0, 1], 5 — 2 > 0 and 152 — 3 > 1, which is impossible.
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