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whose Ricci curvature satisfies a uniform Kato bound. We first obtain Mosco convergence of the Dirichlet
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Introduction

We study the structure of Gromov—Hausdorff or measured Gromov—Hausdorff limits of manifolds whose
Ricci curvature satisfies a Kato type bound. Our results extend previous results proven by J Cheeger and
T Colding for the limits of the manifolds carrying a uniform lower bound on the Ricci curvature.

Gromov-Hausdorff convergence of manifolds In the 1980s, M Gromov showed a compactness result
for Riemannian manifolds satisfying a uniform lower bound on the Ricci curvature. It states that, if
{(M}, g4, 0q)}a is a sequence of pointed complete Riemannian manifolds satisfying uniformly

(1) Ric > K

for some K € R, then up to extracting a subsequence, the sequence {(M},dg,, 04)}« converges in the
pointed Gromov-Hausdorff topology to a complete proper metric space (X, d, 0). A natural question was
then to describe the structure of such metric spaces arising as limits of smooth manifolds. In the 1990s, a
series of results by Cheeger and Colding [31; 23; 24; 25; 26] made it possible to better understand this
problem and their work launched a vast research program. Many recent results have led to a significant
understanding of the so-called “Ricci limit spaces”; see Cheeger [22], Cheeger and Naber [29], Jiang and
Naber [61] and Cheeger, Jiang and Naber [27].

In the study of limit spaces, there are two different scenarios, depending on whether the sequence of
manifolds is collapsing or noncollapsing. In the first case, the volume of unit balls Bj(0y) goes to 0 as
« tends to infinity, while in the noncollapsed case there is a uniform lower bound on this volume. Since
the work of K Fukaya [41] it is known that, in the collapsed case, the Gromov—Hausdorff topology is not
sufficient to recover good geometric information on the limit space, such as, for instance, information
about the spectrum of its Laplacian. Fukaya then introduced the measured Gromov—Hausdorff topology.
For that, one rescales the Riemannian measure dvg, and considers sequences of manifolds as sequences
of metric measure spaces (M}, dg,.dy, 0), Where duy = vgal (B1(0q)) dvg,. Then again, up to
extracting a subsequence, there is convergence to a metric measure space (X, d, i, 0) in the pointed
measured Gromov—Hausdorff topology. This allows for finer results on the structure of the limit space.

In the 2000s the work of J Lott and C Villani [68; 94] and K-T Sturm [86; 87] showed that it is possible
to define a generalization of a Ricci lower bound in the setting of metric measure spaces. This led to the
notions of CD(K, 0o) and CD(K, 1) metric measure spaces, that are known to include Ricci limit spaces.
Later on, L. Ambrosio, N Gigli and G Savaré [3] introduced a refinement of the infinite-dimensional
CD(K, o0) condition, the so-called Riemannian curvature dimension condition RCD(K, o0), which is also
satisfied by manifolds carrying the lower bound (1) and is preserved under measured Gromov—Hausdorff
convergence. The finite-dimensional RCD(K, n) condition was subsequently introduced and studied by
Gigli in [47]. Under this more restrictive condition, it is possible, for instance, to define a Laplacian
operator and thus reformulate classical inequalities of Riemannian geometry in the setting of metric
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measure spaces. Nowadays, the structure of RCD(K, n) spaces is fairly well understood, and such spaces
provide a good conceptual framework comprising Ricci limit spaces; see for instance Mondino and
Naber [70], Brue and Semola [14], De Philippis and Gigli [38].

Ricci limit spaces and beyond The work of Cheeger and Colding relies on several crucial tools and
results. The first one is the Bishop—Gromov volume comparison theorem, which provides a monotone
quantity given by the volume ratio®
vg (Br(x))
Va,k (r) ‘

Monotone quantities play a crucial role when investigating blow-up phenomena in geometric analysis. In
the case of Ricci limit spaces, the monotonicity of the volume ratio is the keystone for understanding the
local geometry of limit spaces. Two other very important results are the almost splitting theorem [24]
and the theorem now known as “almost volume cones implies almost metric cone” [23, Theorem 3.6].
Together with the monotonicity of the volume ratio, they imply in particular that tangent cones of
noncollapsed Ricci limit spaces are genuine metric cones. Many additional technical results are involved
in the study of Ricci limit spaces. For example, the existence of good cut-off functions (with suitably
bounded gradient and Laplacian) plays an important role in many proofs for exploiting the Bochner
formula. The construction of cut-off functions relies on strong analytic properties of manifolds with Ricci
curvature bounded from below, such as Laplacian comparisons, Gaussian heat kernel bounds and the
Cheng—Yau gradient estimate.

However, there are some very interesting contexts in which a good understanding of the convergence of
smooth manifolds is needed, but a uniform lower bound on the Ricci curvature is not satisfied and the
previous tools are not available: for example, in the study of the Ricci flow (see Bamler [8; 9], Bamler
and Zhang [10] and Simon [82; 83]) and of critical metrics (see Tian and Viaclovsky [89; 90; 91]). It is
then important to investigate situations in which weaker assumptions on the curvature are made. The
case in which one assumes some L? bound on the Ricci curvature, for p > n/2, has been well studied
since the end of the 1990s, and one gets a number of results about the structure of the limit space under
an additional smallness assumption; see Petersen and Wei [72; 73] Tian and Zhang [92] and Dai, Wei
and Zhang [36]. Very recently, L Chen [30] obtained more results about the structure of the limit space.
C Ketterer [64] also opened the way to a new interesting perspective in the study of limits of manifolds
with the appropriate L? bound on the Ricci curvature, by showing, among other things, that tangent
cones of the limit space are RCD(0, 1) spaces. One question he raises in this work is whether the same
result holds when assuming a Kato condition on the Ricci curvature: we give a positive answer to this
question in one of our results (Theorem B).

IHere Vi, k (r) is the volume of a geodesic balls with radius r in a simply connected space of constant curvature equal to
K/(n—1).
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Kato type bound It has been recently remarked (see Carron [17] and C Rose [75]) that a Kato type
bound on the Ricci curvature makes it possible to use ideas of QS Zhang and M Zhu [97] and, as a
consequence, to obtain a Li—Yau type bound for solutions of the heat kernel. Many geometric estimates,
which are known when the Ricci curvature is bounded from below, follow under such a less restrictive
Kato type bound.

Let (M", g) be a closed Riemannian manifold. Let Ric_: M — R be the smallest function such that

Ric > —Ric_ g.
Define, for all T > 0,

k:(M",g) = sup/ H(t, x, y) Ric_(y) dvg (y) dt,
xeM J[0,T]xM

where H(t,-,-) is the Schwartz kernel of the heat operator e ~*2. If for some T > 0 the Kato type bound

@ kr(M".g) < -

holds, then one gets geometric and analytic results similar to those implied by the condition (1) with
K = —1/T. Moreover, as noticed in Carron [17], the set of closed manifolds satisfying (2) is precompact
in the Gromov—Hausdorff topology. As a consequence, it is natural to ask under what extent results on
the structure of Ricci limit spaces can be obtained under this weaker assumption.

The Kato condition was introduced with the aim of studying Schrodinger operators in the Euclidean space
L=A-YV,

where V' > 0 and our convention is that A = —>_; 3%/ Bxl.z on R”. A nonnegative potential V: R"” — R4
is said to be in the Kato class, or to satisfy the Kato condition, if

e~ llx=yl?/4t
lim sup // V(y)dydr =0.
[0,T]xR”

T—>0+ xecRrn (47Tt)n/2
At the regularity level, this condition only requires that V is the Laplacian of a continuous function.
Moreover, if V' is in the Kato class, when ¢ tends to 0 one can compare the semigroups e *2 and e 7#(A=V)

and thus recover good properties of e 1 (A=V) for ¢ small enough. We refer to the beautiful survey of
B Simon [80] for a extensive overview on the Kato condition in the Euclidean setting, and to the book
of B Guneysu [55] for an account of the Kato condition in the Riemannian setting. In our context, the
potential V' is chosen to be Ric_.

Now, an assumption in the spirit of the Kato condition in R” would require not only that kz is uniformly
bounded along the sequence of manifolds for a fixed 7' > 0, but also some uniform control on the way
that k; goes to 0 when 7 goes to 0. This kind of control is actually required in our analysis in order to
be able to compare infinitesimal geometry of limit spaces with Euclidean geometry. In particular, this
plays an important role in getting the appropriate monotone quantities that we rely on for studying the
geometry of tangent cones.
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Main results We begin by illustrating our main results in the noncollapsed case.

Theorem A Let (X, d, 0) be the pointed Gromov—Hausdorff limit of a sequence of closed Riemannian
manifolds {(MJ ,dg, . 0q)}a satisfying the uniform Kato bound
3) ke(M].ga) < f(z) forall v e (0.1],

where f:[0, 1] — R4 is a nondecreasing function such that

1
@ [ Vi@ <o

and the noncollapsing condition
5) Vgo (B1(04)) = v > 0.
Then the following holds:
(i) Volume convergence For any r >0 and xo € M,, such that x, — x € X, we have
lim_vg, (B, (xa)) = %" (B (x)),
where #" is the n—dimensional Hausdorff measure.

(ii) Structure of tangent cones For any x € X, tangent cones of X at x are RCD(0, n) metric cones.

(iii) Almost everywhere regularity For #"-a.e. x € X, (R", deyc1) is the unique tangent cone of X
at x.

(iv) Stratification Let 9* be the set consisting of the points x € X such that X does not carry any

tangent cone at x that splits isometrically a factor RX+1. Then the Hausdorff dimension of $¥

satisfies
dimgy % < k.

The first point is a generalization of the volume continuity showed by Colding [31]. The fact that tangent
cones are metric cones is the analogue of Cheeger and Colding [24, Theorem 5.2] and the two last points
correspond to [24, Theorem 4.7]; see also Cheeger [22, Theorem 10.20]. We also conjecture that, under
the same assumptions, we have ¥,_; = ¥, _», that is, the singular set has codimension at least two.
For the case of Ricci limit spaces, it is known that there exists an open subset that is n—rectifiable and
bi-Holder homeomorphic to a manifold; in a subsequent work [18], we show that such a result also holds
for noncollapsed Kato limits.

Observe that the uniform Kato bound (3) with a function satisfying (4) is guaranteed as soon as one has an
appropriate estimate on the L? norm of the Ricci curvature. This is due to C Rose and P Stollmann [76]:
thanks to their work, it is possible to show that if p >n/2 and e(p, n, k) is small enough, then the estimate

1/p
diam? (Mg, go) (fM |Ric— —K2|i dvga) <e(p,n,k),

with x4 = max{x, 0}, implies (3) and (4). Similarly, our noncollapsing assumption and the uniform
Kato bound is ensured under the assumptions considered by G Tian and Z Zhang [92] in the study of
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Kihler—Ricci flow g(), in which they assumed an a priori bound on the L? norm of the Ricci curvature
for p >n/2,
[M |Ricg(r) [P dvgry <A forall t >0,
and a noncollapsing condition
Vg(r)(Br(x)) = vr" forall t >0, x € M and r € (0, 1).
In the collapsed case, our results give less information about the structure of the limit space, but apply

with a weaker hypothesis.

Theorem B Let (X,d, i, 0) be the pointed measured Gromov—Hausdorff limit of a sequence

{(M(;l’ dga s Mas 00!)}0[

satistying the uniform Kato bound (3) for some nondecreasing positive function f: [0, 1] — Ry such
that

(6) lim f(7) =0,
>0
with the rescaled measure
dv
(7 dpg = —22—.
* " Vg, (B1(0a))

Then we have:

(1) The Cheeger energy is quadratic and (X, d, u) is an infinitesimally Hilbertian space in the sense of
Gigli [47].

(ii) For any x € X, metric measure tangent cones of X at x are RCD(0, n).

(iii) If X is compact, then the spectrum of the Laplace operators of (M{}, go) converges to the spectrum
of the Laplacian associated to (X, d, i).

The last point extends Fukaya [41, Theorem 0.4]. The second point generalizes Ketterer [64, Corollary 1.7]:
under the same assumptions of [92] that we recalled above, he proved that tangent cones are RCD(0, )
spaces. Part of his proof relies on an almost splitting theorem of [92]. In our case, we do not use an
almost splitting theorem. Nonetheless, we point out that our proof shows that whenever the sequence
of manifolds {(My, go)} is such that, for some t > 0, k; (M, go) tends to zero as o goes to infinity,
then the limit (X, d, u) is an RCD(0, n) space. As a consequence, Gigli’s splitting theorem [45; 46]
for RCD(0, n) spaces applies. Moreover, a contradiction argument based on precompactness leads to
an almost splitting theorem for manifolds with k; small enough. Then we do have an almost splitting
theorem in our setting, but in contrast to what happens in the study of Ricci limit and RCD spaces, where
such theorem represents a key tool, we obtain it as a consequence of our results rather than relying on it
in our proofs.
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Outline of proofs We now describe some of the ideas playing a role in our proofs and their organization,
starting from Theorem B. The Kato type bound (2) provides very good heat kernel estimates (see for
example Proposition 2.3) which imply in particular that a sequence of manifolds satisfying (2), when
considered as a sequence of Dirichlet spaces, is uniformly doubling and carries a uniform Poincaré
inequality. This, together with the results of A Kasue [62] and K Kuwae and T Shioya [67], ensures that
the measured Gromov—Hausdorff convergence can be strengthened, in the sense that one additionally
obtains Mosco convergence of the Dirichlet energies. More precisely, assume that (X, d, i, 0) is a pointed
measured Gromov—Hausdorff limit of a sequence of closed manifolds {(M},dg, , ta: 0a)}a, Where dig
is either the Riemannian volume in the noncollapsing case, or its rescaled version (7) in the collapsing
one. Up to extraction of a subsequence, it is possible to define a closed, densely defined quadratic form €
on L?(X, ) which is obtained as the Mosco limit of the Dirichlet energies:

ur—)/ |du|§, dig.
My “

A priori, different subsequences could lead to different quadratic forms. Moreover, the space (X, d, i, 0)
carries both the Dirichlet energy € and the Cheeger energy canonically associated to d and . In general,
these two energies do not need to coincide — see for instance [2, Theorem 7.1], which gives an example
of a limit space such that the distance is a Finsler non-Riemannian metric and thus the Cheeger energy,
not being quadratic, cannot coincide with any Dirichlet form.

However, under the Kato bound (3) together with (6), we can use the Li—Yau type inequality in order
to get estimates for the solutions of the heat equation on the manifolds (Mg, go). We show that such
estimates pass to the limit and hold on the Dirichlet limit space (X, d, i, €). As a consequence, we can
apply a result due to Ambrosio, Gigli and Savaré [4] and to P Koskela, N Shanmugalingam and Y Zhou
[65] and we obtain that the limit Dirichlet energy € coincides in fact with the Cheeger energy of the metric
measure space (X, d, u). Hence, under conditions (3) and (6), measured Gromov—Hausdorff convergence
implies Mosco convergence of the Dirichlet energies to the Cheeger energy.

Our proof also applies when for some t > 0,
@) lim k¢ (Mg, gqa) =0.
o—>00

Under this condition, we additionally show that the Bakry—Ledoux gradient estimate holds on the limit
space and thus (X, d, u) is an RCD(0, n) space. Thanks to the rescaling properties of the heat kernel, if
(X,d, i, 0) is a limit of manifolds satisfying (3) and (6), then any tangent cone of X is a limit of rescaled
manifolds for which (8) holds for all > 0. Therefore, this implies Theorem B(ii).

As for the noncollapsed case studied in Theorem A, we prove that the limit measure p coincides with the
n—dimensional Hausdorff measure, so that Gromov—Hausdorff convergence under conditions (4) and (5)
implies both measured Gromov—Hausdorff convergence and Mosco convergence of the energies. To prove
this, we introduce a new family of monotone quantities that, when the Ricci curvature is nonnegative,
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interpolates between the Li—Yau inequality and Bishop—Gromov volume comparison theorem. Our
quantities are modeled on Huisken’s entropy [60] for the mean curvature flow. In order to define them,
for a closed manifold (M", g) with heat kernel H, we define the function U by setting

U(t,x,y)
exp(——4t )

(4mt)yn/?

We then introduce, for any s, ¢t > 0, the Gaussian type entropy

( U(t,x,y))
exp| ——
4s

Gx(s,t) = /M (47-[5)”/2

When the Ricci curvature is nonnegative, we show that for all x € M the function

H(t,x,y) =

dvg (»).

A+ Ox(As, A1)

is monotone nonincreasing for s > ¢, and nondecreasing for s < ¢. This interpolates between the
Bishop—Gromov and Li—Yau inequalities in the following sense. When ¢ = 0, we can write

( d?(x, y)
exp| ———

— 4s ) _l * 2/4 Ug(Bpﬁ(x))
b0 [ ()2 dogn =3 [ P Vrolows)

Then, Bishop—Gromov volume comparison implies that for any s > 0 the function A — 6, (As,0) is

monotone nonincreasing. Moreover, one of the consequences of the Li—Yau inequality is that for all
x € M the map
> (4)"?H(t, x, x)

is monotone nondecreasing. When noticing that the semigroup law allows one to write

H(2t,x,x) = /M H(t, x,y)? dvg (y),

a simple computation shows that for any ¢ > 0 and s = ¢/2 the function A — 6, (A¢/2, At) is monotone
nondecreasing.

Observe that by Varadhan’s formula (22) we have
d(x,y)* = lim U(z, x, ),
t—0
so that, when ¢ tends to zero, our quantities 6 tend to

Oy (s) = (4s)™"/? /M e~ A/ gy ().

This corresponds to Huisken’s entropy and to the 3¢5 volume considered by W Jiang and A Naber in [61],
where it is shown to be monotone nonincreasing if the Ricci curvature is nonnegative. Moreover, in the
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case of a Ricci limit space (X, d, ), the limit of ®, as s tends to 0 coincides with the volume density

p(B(x,1))

wpr"

at x, that is,
Uy (x) = lim
r—0

where w,, is the volume of the unit ball in R”. The Bishop—Gromov inequality guarantees that such a
limit does exist.

In our setting, with the uniform Kato bounds (6) and (4), the Li—Yau type inequality allows us to show
that our quantities 6y are almost monotone, in the sense that there exists a function F of A, tending to 1
as A tends to 0, such that the map

A Ox(As, At)F (L)

has the same monotonicity as 8, when the Ricci curvature is nonnegative. There is a limitation on
the range of parameter where our monotonicity holds: when ¢ < s we also need s <t/+/ f(¢). As a
consequence, the quantity ®, is not monotone and we do not get a monotone quantity based on the
volume ratio.

Observe that the only bound (3), with a function tending to 0 as ¢ goes to zero, is not enough to obtain the
above family of monotone quantities: due to the dependence of the Li—Yau type inequality on k., some
kind of integral bound on k; is needed. Moreover, for a sequence of smooth manifolds (M}, g4), the
uniform bound (4) implies that function F is the same for all (M, g« ), so that we get a corresponding
family of monotone quantities on the limit space (X, d, u).

Thanks to this almost monotonicity, we are able to show that on a tangent cone at x € X the quantity ©,
is constant. Then for all » > 0, the measure of balls centered at x is equal to ®,w,r". This, together with
the fact that tangent cones are RCD(0, n) spaces and with the main result of [37], allows us to obtain that

tangent cones are metric cones.

We also prove that the almost monotonicity of 6y implies that the volume density 9y (x) is well defined
on the limit space, despite the lack of monotonicity of the volume ratio. We then show that the volume
density is lower semicontinuous under measured Gromov—Hausdorff convergence. As a consequence,
we obtain the stratification result from arguments inspired by B White [96] and G De Philippis and
N Gigli [38]. In the same proof, we get that u—almost everywhere tangent cones are Euclidean, with a
measure given by dy (x)#”. In order to prove volume convergence, we then show that

Ux(x)=1 for u-ae. x € X.

For this purpose, we prove the existence at almost every point x € X of harmonic e—splitting maps
H: B,(x) — R". Splitting maps are “almost coordinates”, in the sense that they are (1+4¢)-Lipschitz,
V H is close to the identity and the Hessian is close to zero in L2. They have been extensively used in the
study of Ricci limit spaces and were recently proven to exist on RCD spaces too; see Brue, Pasqualetto
and Semola [13]. In our case, we obtain a very good control of V H thanks to the Mosco convergence
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of Dirichlet energy. This is still not enough to prove, as in Cheeger [22] or Gallot [43], that ¥y (x) = 1.
But we are also able to obtain the Hessian bound thanks to one of our main technical tools, that is, the
existence of good cut-off functions when just the Kato type bound (2) is satisfied.

QOutline of the paper Section 1 includes the main preliminary tools that we rely on throughout the
paper. After introducing the convergence notions that we need, we focus on Dirichlet spaces. We state a
compactness result for PI Dirichlet spaces, originally observed in Kasue [62], for which we give a proof in
Appendix D, and we collect the assumptions under which a Dirichlet space satisfies the RCD condition.

In Section 2, we introduce the different Kato type conditions that we consider in the rest of the paper,
we state precompactness results, and show that under assumptions (3) and (4), the intrinsic distance
associated to the Dirichlet energy coincides with the limit distance. In the noncollapsing case, we recall a
useful Ahlfors regularity result due to the first author that also holds in the limit.

Section 3 is devoted to proving some technical tools obtained under assumption (2), in particular the
existence of good cut-off functions and the resulting Hessian bound.

In Section 4 we prove Theorem B, first by showing that under assumptions (3) and (6) the Dirichlet
energies converge to the Cheeger energy. This immediately implies convergence of the spectrum when X
is compact. We then prove that if k; (M, go) tends to zero for some fixed t > 0, the limit space is an
RCD(0, n) space.

In Section 5, we introduce and study the quantity 6y (¢, s). We show its almost monotonicity and then
obtain that, in the noncollapsing case, under assumptions (3) and (4), tangent cones are metric cones and
the volume density is well-defined. Section 6 is devoted to proving Theorem A(iv). In particular, we
obtain that y—a.e. tangent cones are unique and coincides with (R”, d., 9x (x)#", 0). In the last section
we show that 9y (x) is equal to one almost everywhere: we prove existence of harmonic splitting maps
and as a consequence we get volume convergence.

In Appendix B we show the convergence results that are needed in Section 4, for passing to the limit with
the appropriate estimates on manifolds, and in Section 7, to get the existence of e—splitting harmonic
maps with a good bound on the gradient.
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1 Preliminaries

Throughout this paper, n is a positive integer, and A is a countable, infinite, directed set like N, for
instance. We choose to denote sequences with countable infinite sets: this means that if {uy}aeq is a
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sequence in a topological space (X, ), then {uy} converges to u if and only if for any neighborhood U
of u there exists a finite subset C C A such that o ¢ C implies uy € U. Similarly, a sequence {uy }qeq
admits a convergent subsequence if and only if there exists an infinite subset B C A such that the sequence

{ug}gep converges.

All the manifolds we deal with in this paper are smooth and connected, and the Riemannian metrics we
consider on these manifolds are all smooth. We often use the notation M" to specify that a manifold M
is n—dimensional. A Riemannian manifold is called closed if it is compact without boundary. Whenever
(M, g) is a Riemannian manifold, we write dg for its Riemannian distance, vg for its Riemannian volume
measure, Ag for its Laplacian operator which we choose to define as a nonnegative operator, ie

/ g(Vu,Vw)dvg:/ (Agu)w dvg
M M

for any compactly supported smooth functions u, w: M — R.

We recall that a metric space (X, d) is called proper if all closed balls are compact and that it is called
geodesic if for any x, y € X there exists a rectifiable curve y joining x to y whose length is equal to
d(x, y), in which case y is called a geodesic from x to y. We also recall that the diameter of a metric
space (X, d) is set as diam(X) :=sup{d(x,y):x,y € X}. If f: X — R is alocally d-Lipschitz function,
we define its local Lipschitz constant Lipy f by setting

x J—
. lim sup M if x € X is not isolated,
Lipg f(x) =19 y—x d(x,y)
0 otherwise.

A metric measure space is a triple (X, d, i), where (X, d) is a metric space and u is a Radon measure
which is finite and nonzero on balls with positive radius, and we write B, (x) for the open metric ball
centered at x € X with radius r > 0, and B, (x) for the closed metric ball. We may often implicitly
consider a Riemannian manifold (M, g) as the metric measure space (M, dg, vg), in which case metric
balls are geodesic balls.

We use standard notation to denote several classical function spaces: L?(X, u), L{ZC(X L), 6(X),
Lip(X) or Lip(X, d), €°°(M) and so on. We use the subscript ¢ to denote the subspace of compactly
supported functions of a given function space, like 6. (X ) for compactly supported functions in €(X),
for instance. We write € (X)) for the space of continuous functions converging to O at infinity, which is

the L°°(X, u)—closure of €. (X).

We write 14 for the characteristic function of some set A C X. By supp f (resp. supp i) we denote the
support of a function f (resp. a measure w). If f is a measurable map from a measured space (X, i) to
a measurable one Y, we write fiu for the pushforward measure of u by f. For any Borel set A C X
with finite measure and any locally integrable function u: A — R, we set

Uy :=f udu.
A
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For any s > 0 we write w; for the constant 7* /2 /T(s/2+ 1), where T is the usual Gamma function; as
is well known, if s is an integer k, then wy coincides with the Hausdorff measure of the unit Euclidean
ball in R¥.

1.1 The doubling condition

Let us begin with recalling the definition of a doubling metric measure space.

Definition 1.1 Given R € (0, +o0] and k > 1, a metric measure space (X, d, ) is called k—doubling at
scale R if for any ball B,(x) C X with r < R, we have
w(Bar(x)) < kpu(Br(x)).

When R = 400, we simply say that (X, d, i) is doubling.
Doubling metric measure spaces have the following useful properties.

Proposition 1.2 Assume that (X, d, u) is k—doubling at scale R for some k > 1 and R € (0, +o¢], and
that (X, d) is geodesic. Then there exist ¢, A, 8 > 0, depending only on «, such that
(i) u(Br(x)) < cerE/7 (B, (y)) forany x,y € X and 0 <r < R,
(i) p(Br(x)) <c(r/s)*u(Bs(x)) foranyx € X and 0 <s <r < R,
(iii) p(Bs(x)) < e*S/S 1 (By(x)) foranyx € X and 0 <s <R < S,
(iv) (Bs(x))e *(r/s)® < w(B,(x)) forany x € X and0 < s < r < min{R, diam(X, d)/2},
V) w(Br(x)\ Br—c(x)) < c(t/r) (B, (x)) forany x € X, r > 0 and 0 < t < min{r, R}.

We refer to [57, Section 2.3] for the first four properties and to [32, Lemma 3.3] or [88] for the last one.

1.2 Dirichlet spaces

Let us recall now some classical notions from the theory of Dirichlet forms; we refer to [42] for details.

Let H be a Hilbert space of norm |- |g. We recall that a quadratic form Q: H — [0, +00] is called
closed if its domain %(Q) equipped with the norm |- |g := (|- I%J + 0(-))/2 is a Hilbert space.

Let (X, ) be a locally compact separable topological space equipped with a o—finite Radon measure
fully supported in X. A Dirichlet form on L?(X, ;) with a dense domain %(€) C L?(X, ) is a
nonnegative definite bilinear map €: %9 (¢€) x 9(€) — R such that €( f) :=€(f, f) is a closed quadratic
form satisfying the Markov property, that is, for any f € %(€), the function fol = min(max( f, 0), 1)
belongs to %(€) and €( f,') <é(f); we denote by (-, - )¢ the scalar product associated with |- |5. We
call such a quadruple (X, 7, u, %) a Dirichlet space. When 7 is induced by a given distance d on X, we
write (X, d, u,€) instead of (X, T, u,€) and call (X, d, u,€) a metric Dirichlet space.
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Any Dirichlet form € is naturally associated with a nonnegative definite self-adjoint operator L with a
dense domain @(L) C L2(X, j1) defined by

GB(L):=1 f € D(€) : there exists h =: Lf € L*(X, i) such that €(f, g) = / hg du for all g € B(€);.
X

The spectral theorem implies that L generates an analytic sub-Markovian semigroup (P; := e *L),~¢
acting on L2(X, i), where for any f € L?(X, 1), the map t — P; f is characterized as the unique
C! map (0, +00) — L2(X, u), with values in %(L), such that

%P,f — _L(P.f) forall >0,
}E}% Pt f = fllr2cx,u) = 0-

Moreover, we get the property that when 0 < f <1 then 0 < P; f < 1. Standard functional analytic
theory shows that (P;);>¢o extends uniquely for any p € [1, +00) to a strongly continuous semigroup
of linear contractions in L? (X, u). Moreover, the spectral theorem yields a functional calculus which
justifies the following estimate: for any ¢ > 0 and f € 9(€),

©) Lf = Peflraxn < VE€().

1.2.1 Heat kernel We call a heat kernel of € any function H : (0, +00) x X x X — R such that for
any ¢ > 0 the function H(¢,-,-) is (L®u)—measurable and

10) P f(x)= /X H(t,x,y)f(y)du(y) for pu-ae. x € X,

for all f € L?(X, ). If € admits a heat kernel H, then it is nonnegative and symmetric with respect
to its second and third variable, and for any ¢ > 0 the function H (¢, -, -) is uniquely determined up to a
(u®u)-negligible subset of X x X. Moreover, the semigroup property of (P;);~¢ results in the so-called
Chapman—Kolmogorov property for H,

1D / H(t,x,z)H(s,z,y)du(z) = H(t +s,x,y) forall x,y € X andall s,7 > 0.
X

The space (X, T, i, €) —or the heat kernel H —is called stochastically complete whenever for any
x € X and ¢ > 0 it holds that

(12) | Hex e =1
Strongly local, regular Dirichlet spaces Let us recall now an important definition.

Definition 1.3 A Dirichlet form € on L?(X, ) is called strongly local if €( f, g) =0 for any f, g € B(€)
such that f is constant on a neighborhood of supp g, and regular if €. (X ) N%(€) contains a core, that is,
a subset which is both dense in 6. (X)) for || - ||co and in @(€) for | - |¢. If (X, T, u,€) is a Dirichlet space
where € is strongly local and regular, we say that (X, 7, i, €) is a strongly local, regular Dirichlet space.
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By a celebrated theorem of A Beurling and J Deny [11], any strongly local, regular Dirichlet form € on
L?(X, jv) admits a carré du champ, that is, a nonnegative definite symmetric bilinear map

I': 9(€) xD(€) — Rad,

where Rad is the set of signed Radon measures on (X, 7), such that

%(f,g>=fxdr<f,g) forall f.g € ().

where [, dT'(f, g) denotes the total mass of the measure I'( f, g). Moreover, I' is local, meaning that

/Adl"(u,w):/AdF(v,w)

holds for any open set A C X and any u, v, w € 9(€) such that u = v pu—a.e. on A. Thanks to this latter
property, I' extends to any u—measurable function f such that for any compact set K C X there exists
g € 9(¢€) such that f = g pu—a.e. on K; we denote by Do (€) the set of such functions. Then I" satisfies
the Leibniz rule and the chain rule: if we set I'(f) :=T'(f, f),

(13) I'(fg) =2('(f)+T'(g)
for any f, g € Dioc(€) N L2 (X, ), and
(14) T(noh) = (n' oh)*T'(h)

for any h € P1o.(€) and 1 € C'(R) bounded with bounded derivative.

A final consequence of strong locality and regularity is that the operator L canonically associated to €
satisfies the classical chain rule

(15)  L(gpo f)=(¢'o f)Lf —(¢" o f)T(f) forall f €G andall ¢ € C*°([0, +00), R),

where G is the set of functions f € % (L) such that I'( f) is absolutely continuous with respect to © with
density also denoted by I'( f). In particular:

(16) Lf?=2fLf —2T(f) forall f eG.

Intrinsic distance The carré du champ operator of a strongly local, regular Dirichlet form € provides
an extended pseudometric structure on X given by the next definition.

Definition 1.4 The intrinsic extended pseudodistance dg associated with € is defined by

A7) de(x, y) :=sup{| f(x) = f ()] : f € €(X) N Dioc(€) such that I'(f) < puj

for any x,y € X, where I'(f) < u means that I'(f) is absolutely continuous with respect to u with
density lower than 1 pu—a.e. on X.

A priori, dg(x, y) may be infinite, hence we use the word “extended”. Of course the case where d¢ does
provide a metric structure on X is of special interest. In this regard, if (X, 7, i, €) is a strongly local,
regular Dirichlet space where dg is a distance inducing J, we denote it by (X, dg, i, €).
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1.3 The Poincaré inequality and PI Dirichlet spaces

Given R € (0, 4+o0], we say that a strongly local, regular Dirichlet space (X, dg, i, €) satisfies an
R—scale-invariant Poincaré inequality if there exists y > 0 such that

() Ju—ua oy <vr? [ ar

for any u € @(€) and any ball B with radius r € (0, R]. When R = +o00, we simply say that (X, dg, i, €)
satisfies a Poincaré inequality. The next definition is central in our work.

Definition 1.5 Given R € (0, +00], k > 1 and y > 0, we say that a strongly local, regular Dirichlet space
(X, dg, u,€) is PL y (R) if it satisfies the following conditions:

e (X,dg, u) is k—doubling at scale R,

e (X,dg,u,€) satisfies an R—scale-invariant Poincaré inequality (18) with constant y.

We may use the terminology PI(R) if no reference to the doubling or Poincaré constant is required, or
even PI if we do not need to mention the scale R.

Geometry and analysis of PI-Dirichlet spaces Assume that (X, dg, i, €) is a P, (R)-Dirichlet
space for some given R € (0,+0o¢c], k > 1 and y > 0. According to [85], the strong locality and
regularity assumptions on ¢ imply that the metric space (X, dg¢) is geodesic and that it satisfies the
Hopf-Rinow theorem: it is proper if and only if it is complete. Moreover, there is a relationship between
the local Lipschitz constant and the carré du champ of d¢—Lipschitz functions; see [66, Theorem 2.2]
and [65, Lemma 2.4]: if u € Lip(X, dg), then u € %),.(€) and the Radon measure I'(u) is absolutely
continuous with respect to p; moreover, there exists a constant 7 € (0, 1] depending only on k, y such that

dI'(u)

(19) n(Lipy, u)* < < (Lipy, u)? p-ae.on X.

In addition, it follows from [66, Theorem 2.2] that Lip,. (X, d¢) is dense in 9(€) and that for any u € %(€)
the Radon measure I'(u) is absolutely continuous with respect to pu with density p, € Lﬁ)c(X )
comparable to the approximate Lipschitz constant of u.

For a strongly local, regular Dirichlet space (X,d¢, u,€), to be Pl ,(R) implies to have a Holder
continuous heat kernel H satisfying Gaussian upper and lower bounds: there exist Cy, C; > 0 depending

only on k and y such that

—1

20 (B () (B ;)

for all + € (0, R?) and x,y € X. This implication is actually an equivalence: see Theorem C.1 in
Appendix C, where we provide references. In fact such a Dirichlet space satisfies the Feller property: the
heat semigroup extends to a continuous semigroup on 6¢(X).
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Moreover, a PI(R)-Dirichlet space is necessarily stochastically complete: this was proved on Riemannian
manifolds by A Grigor’yan [50, Theorem 9.1] and extended by K-T Sturm [84, Theorem 4] to Dirichlet
spaces.

The above Gaussian upper bound can be improved to get the optimal Gaussian decay rate.

Proposition 1.6 Let (X, d¢, i, €) be a Pl (R)—-Dirichlet space. Then there exist C,v > 0 depending
only on k,y such that for any x,y € X and t € (0, R?),

¢ R )\ e
21 H(t, x, < 1 e\ —dag(x,y)/4t‘
@) (1. y)_M(BR(x)WZ( § ) ;

Moreover, Varadhan’s formula holds: for any x,y € X,

(22) d2(x,y) = —4 lim tlog H(t,x,y).
t—>0+

The Gaussian upper bound can be found in [49, Theorem 5.2] (see also [79; 33] for optimal versions) and
Varadhan’s formula is due to ter Elst, D Robinson and A Sikora [39] (see also [74] for an earlier result).

1.4 Notions of convergence

We provide now our working definitions of convergence of spaces and of points, functions, bounded
operators and Dirichlet forms defined on varying spaces.

1.4.1 Convergence of spaces Let us start with some classical definitions.

Pointed Gromov—Hausdorff convergence For any ¢ > 0, an e—isometry between two metric spaces
(X,d) and (X’,d") isamap ®: X — X’ such that |d(xg, x1) —d'(P(xg), ®(x1))| < ¢ for any x¢, x1 € X
and X' =, cx B:(®(x)). A sequence of pointed metric spaces {(X¢, da, 0a) }o converges in the pointed
Gromov—Hausdorft topology (pGH for short) to another pointed metric space (X, d, o) if there exist
two sequences { Ry}, {€a}a C (0, +00) such that Ry 1 400, &4 | 0, and, for any ¢, an g,—isometry
®y: Br,(0a) = Br,(0) such that ®,(0y) = 0. We denote this by

(X(l7 da, 0(1) ﬂ (X, d, 0)

Pointed measured Gromov-Hausdorff convergence Let us assume that the spaces {(Xy, dg, 0a) }or
and (X, d, o) are equipped with Radon measures {{ty }o and i, respectively. Then the sequence of pointed
metric measure spaces {(Xy, do, o, 0a) }a converges to (X, d, i, 0) in the pointed measured Gromov—
Hausdorff topology (pmGH for short) if there exist two sequences { Ry }a, {€a }a C (0, +00) such that
R T 400, g | 0 and, for any «, an gg—isometry @y : Br, (0q) — BRr, (0) such that ®(0y) = 0 and

(Po)pba — w1,
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where we recall that (®g)sptq — 1 means that for any ¢ € 6.(X),
lim wotbadua:/ odu.
o« Jx, X

We denote this by (Xq, dg, L oa)M)(X, d, i, 0).

Precompactness results Let (X, d, i, 0) be a pointed metric measure space which is doubling at scale
R < 400. Assume that there exists some 1 > 1 such that

N~ < u(BRr(0)) <.
Then the doubling condition at scale R implies

"' < w(Bry (0) < M4y

for any R4 > R. This remark allows us to apply a well-known precompactness theorem for pointed
metric measure spaces (see [94, Theorem 27.32(ii)]), which is a consequence of Gromov’s celebrated
result (see [54, Proposition 5.2 and Exercise (a) on page 118]).

Proposition 1.7 For any R > 0 and k, ) > 1, the space of pointed proper geodesic metric measure spaces
(X,d, u, o) satisfying

(23) (X,d, u) is k—doubling at scale R,
(24) N~ < u(BRr(0)) <,

is compact in the pointed measured Gromov—Hausdorff topology, ie for every sequence of pointed proper
geodesic metric measure spaces {(Xq, do, ha» 0a) e satisfying (23) and (24), there exist a subsequence
B C A and a pointed proper geodesic metric measure space (X, d, i, 0) satisfying (23) and (24) such that

GH
(Xp.dg, ip,0p) == (X.d, 11, 0).

We point out that Gromov’s precompactness theorem is usually stated for complete, locally compact,
length metric spaces [54, Proposition 5.2], but the Hopf-Rinow theorem ensures that these assumptions
are equivalent to being proper and geodesic.

Note that the doubling condition is stable with respect to multiplication of the measure by a constant
factor. Therefore, if {(Xy, dy, e, 0a)}a is a sequence of pointed proper geodesic metric measure spaces
satisfying (23) but not (24), we may rescale each measure jtq into mg Ly for some mq > 0 in such a way
that the sequence {m, ! i (BR(04)) + Majty (BR(0a))}q is bounded; then {(Xy, dg,my e, 00)}a
admits a pmGH convergent subsequence. We can choose my = o (BRr(04)), for instance.
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Tangent cones of doubling spaces We recall the classical definition of a tangent cone.

Definition 1.8 Let (X, d, i) be a metric measure space and x € X. The pointed metric space (Y, dy, x)
is a tangent cone of X at x if there exists a sequence {&q }qc4 C (0, +00) such that &, | 0 and

(X.e5'd.x) 25 (¥.dy . x):
it can always be equipped with a limit measure py such that, up to a subsequence,
(25) (X.e5"d. w(BE, () o x) B2 (Vdy .y ).

The pointed metric measure space (Y, dy, y, x) is then called a measured tangent cone of X at x. If
(Y,dy, uy, y) is a measured tangent cone of X at x and y € Y, we refer to a measured tangent cone
(Z,dz, 1z, y) of Y at y as an iterated measured tangent cone of X .

Remark 1.9 We often use (X, dx, ix, x) to denote a measured tangent cone of (X, d, ) at x.

As is well known, on a geodesic proper metric measure space (X, d, ) that is k—doubling at scale R for
some k > 1 and R € (0, +00), the existence of measured tangent cones at any point x is guaranteed and
any of these measured tangent cones is k—doubling. Indeed, for any & > 0, the rescaled space (X, e~1d, u1)
is k—doubling at scale R/e. Hence when & < R, the rescaled space (X, e~ !d, u1) is k—doubling at scale 1.

Hence Proposition 1.7 applies to the rescaled spaces {(X e, (B (x) e, x)} and yields the

e>0
existence of measured tangent cones which are k—doubling at any scale S > 1.

When for some m > 0 the space (X, d, i) additionally satisfies a (local) m—Ahlfors regularity condition,
ie for each p > 0 there exists ¢, > 0 such that for any x € X, any r € (0, 1) and y € B,(x),

cor™ = u(Br(y)) =r™/cp.
then it is convenient to rescale the measure by ¢~ to study measured tangent cones. In this case, the

tangent measures are only changed by a positive multiplicative constant.

1.4.2 Convergence of points and functions A natural way to formalize the notions of convergence
of points and functions defined on varying spaces is the following. We let {(Xy, do, o, On)}o and
(X, d, u, 0) be proper pointed metric measure spaces such that

GH

(26) (Xa, das Has 0a) 7> (X, d, 1, 0).
As the g,—isometries between X, and X are not unique (they can be composed for instance with isometries
of Xy or X), we make a specific choice by using the following characterization:
Characterization 1 The pmGH convergence (26) holds if and only if there exist sequences { Ry }o and
{ea}a C (0, 400) with Ry 1 +00 and &4 | 0, and eq—isometries @y : Br, (0o4) — BRr, (0) such that

(i) @g(0a) = o,

(i) (Pa)spe — W
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Until the end of this section, we work with a fixed family of ¢,—isometries provided by the previous
characterization.

Convergence of points Let x, € X, for any o and x € X be given. We say that the sequence of
points {x4}¢ converges to x if d(Py(xy), x) — 0. We denote this by x4 — x.

Uniform convergence Let uy € 6(Xy) for any o and u € 6(X) be given. We say that the sequence
of functions {u¢}q converges uniformly on compact sets to u if |[ug —u 0 Py || 1.00(B(0,,R)) — O for any
R > 0. It is easy to show the following useful criterion for uniform convergence on compact sets.

Proposition 1.10 Let u, € €(Xy) and u € €(X) be given. Then {uy}o converges uniformly on compact
sets to u if and only if uy(xy) — u(x) whenever xq, — Xx.

In the case that ¢y € €.(Xy) for any @ and ¢ € 6.(X), we write

G
Yo — @

if there is an R > 0 such that supp ¢y C Br(0y) for any « large enough and if {¢q }o converges uniformly
to ¢. When the spaces {(X¢, da, o)}, (X, d, @) are all k—doubling at scale R, then for every ¢ € €.(X)

€c " . .
we can build functions ¢y € €.(Xy) such that ¢, —> @: see Proposition A.1 in Appendix A.

Weak LP-convergence Let p € (1, +00). Let f, € L?(Xy, pg) for any @ and f € L? (X, ) be given.
We say that the sequence of functions { f, }, converges weakly in L? to f, and we write

fo 2 f

if supy || fallL» < 400 and
6c
Yo — ¢ = / wafadua=/ of du.
X X
We have the following compactness result:

Proposition 1.11 If sup, || fa|lL» < +00, then there exists a subsequence B C A and f € L? (X, i)
L?
such that fg =— f.

Strong LP-convergence and duality Let p € (1, +00). Let f, € LP(Xgy, te) and f € LP(X, ) be
given. We say that the sequence of functions { fy }o converges strongly in L? to f, and we write
L?
Jo —> .

if fo L2 fand || fallLe = | .f |lL». Forevery f € L?(X, 1), we can build functions f, € L?(Xq, iUa)
converging to f strongly in L?: this follows from approximating f with functions { f;} C €.(X),
approximating each f; with functions f; o C €.(X«) as mentioned before, and using a diagonal argument.

Moreover there is a duality between weak convergence in L? and strong convergence in L¢ when p
and g are conjugate exponents, as detailed in the next proposition.
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Proposition 1.12 Let p,q € (1, +00) be satistying 1/p + 1/q = 1. Consider f, € L?(Xqy, o) for any
o and f € LP(X, u). Then
P, . L. .
o fuL£L fifand only if o =~ ¢ implies Jx, Patfudua = [x ¢f du,
L . . a . .
e fo = f ifand only if ¢y EAN @ implies fXa Yo fa dpa = [y of du.

Convergence of bounded operators If By: L?(Xy, jtg) = L?>(Xq, b)) and B: L?(X, u) — L?*(X, i)
are bounded linear operators, we say that { By }o converges weakly to B if

L2 L2
Jo — f = Bafau— Bf,
and we say that { By }4 converges strongly to B if
L? L?
Jo =— f = Bofo—> Bf.

By duality, { By }o converges weakly to B if and only if the sequence of the adjoint operators { B} }«
converges strongly to the adjoint operator B*. In particular, if the operators By and B are all self-adjoint,
weak and strong convergences are equivalent.

Convergence in energy When each metric measure space is endowed with a Dirichlet form so that
{(Xg,das o> €a)}e and (X, d, u, €) are metric Dirichlet spaces, we can similarly define convergence in
energy of functions. Let fy € @(€y) and f € D (€) be given. We say that the sequence { fy }o converges
weakly in energy to f, and we write

E
Jo — 1,
2
if fy L f and sup,, €4 (fo) < +00. We say that { f, }o converges strongly in energy to f, and we write
E
Jo— 1,

if fu L5 £ and  limg a(fa) = €(f).

Using the nonnegative selfadjoint operator L, (resp. L) associated to €, (resp. to €), we have
2
fa= f = 1+ La)"? fo == (1+1) ),
2
fo> [ = U+ L)V fo 5> 1+ 1)V

Remark 1.13 All the above definitions have also a localized version, where each function f, is defined
only on a ball centered at 0, with a fixed radius. For instance, for a given p > 0, if fo € L?(B,(0)) and
f € LP(B,(0)), we say that the sequence { fo } converges weakly to f in L?(B)), and we write

L?(B
faMf,

provided sup,, [ B,(0q) | fa|? dite < 00 and
@ .
Yo —> @ = hm/ Yo fo djia =/ of du.
@ Jx, X
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Similarly, we define Lf;c—convergence of functions through pmGH convergence of spaces in the following

way: if fo € Lfl:)C (Xq, o) for any o and f € Lf;c(X , ), we say that the sequence { fy }o converges
weakly to f in Lf(’)c, and we write
LP
for Lo g

if, for any p > 0,
L7 (By)
Jelg00) = f1B,(0)

1.4.3 Mosco convergence We recall the following notion of convergence that was introduced by
U Mosco in [71] for quadratic forms. We formulate it if for Dirichlet forms as this is sufficient for our

purposes.

Definition 1.14 Let {(Xy, do, fa, €a)}e and (X, d, i, €) be metric Dirichlet spaces. We say that the
sequence of Dirichlet forms {€,}, converges to € in the Mosco sense if the two following properties
hold:

(1) For any sequence {uy}q in D(€,) and any u € D(€),

2
g Z5u = €(u) < liminfe(ug).
o

(i) For any u € 9(%), there exists a sequence {uq}o in D(Ey) such that uy Eou

Mosco convergence of Dirichlet forms is equivalent to the convergence of many related objects: this
follows from [67, Theorem 2.4]. Recall that for a sequence of self-adjoint operators { By}, Weak and
strong convergence are equivalent.

Proposition 1.15 Let {(Xy,dy, la>€a)}e and (X, d, u,€) be metric Dirichlet spaces. For any o
let Ly (resp. L) be the nonnegative self-adjoint operator associated with €4 (resp. €) and let (P[);>0
(resp. (Pt)¢>0) be the generated semigroup. Then the following statements are equivalent.

(i) € — € in the Mosco sense.

(ii) There exists t > 0 such that the sequence of bounded operators { P/}, strongly/weakly converges
to Pt.

(iii) For all t > 0, the sequence of bounded operators { P/} strongly/weakly converges to P;.

(iv) For any smooth function &: [0, +00) — R with supp & C [0, R] for some R > 0, the sequence of
operators {£(Lgy)} strongly converges to £(L).

(v) For any sequence {£,: [0, +00) — R} of continuous functions vanishing at infinity which converges
uniformly to a continuous function £ : [0, +00) — R vanishing at infinity, the sequence of operators
{€a (L)} strongly converges to £(L).
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Definition 1.16 Let {(Xy, dy, e, €a,00)}e and (X, d, i, €, 0) be pointed metric Dirichlet spaces. We
say that the sequence {(Xy, do, ta, €, 0a) o converges to (X, d, i, €, 0) in the pointed Mosco—Gromov—
Hausdorff sense if

(Xo»da, ta»0) PpmGH,_ (X,d, u,0) and €q — € in the Mosco sense.

We note that
MGH
(X(l7d(¥7 Ma,%a» O(X) p—) (Xv d’ I’La%v 0)

1.5 A compactness result for Dirichlet spaces

The next theorem is a key tool in our analysis. It was already observed by Kasue [62, Theorem 3.4] and
extended by Kuwae and Shioya [67, Theorem 5.2], who proved that the limit space is regular and strongly
local. We refer to Appendix D for the proof.

Theorem 1.17 Letk,n>1,y > 0and R € (0, +00] be given. Assume that {( Xy, d¢, . La:0a, €a)}acA
is a sequence of complete Pl (R) pointed Dirichlet spaces such that, for all c,

77_1 < a(Br(0oa)) <.

Then there exist a complete pointed metric Dirichlet space (X, d, i, 0,€) and a subsequence B C A such
that {(Xﬂ deg, g, 08, %ﬂ)}BeB Mosco-Gromov-Hausdorff converges to (X, d, i, 0, €); moreover, € is
regular, strongly local, the intrinsic pseudodistance d¢ is a distance, and there is a constant ¢ € (0, 1],
depending only on k and vy, such that

cdeg <d <dg.

Furthermore, the space (X, d¢, i, €) is Pl y/(R) for some constant y' > 1. In addition, if Hg (resp. H)
is the heat kernel of (Xg,dg, jug,€g) (resp. (X, d, i, 0,€)) for any B, then for any t > 0,

27 Hg(t,-,-)— H(t,-,-) uniformly on compact sets,

where we make an implicit use of the obvious convergence

(Xgx Xg,dg ®dg, (05,08)) 225 (X x X, d xd, (0,0)).

If (X, dg, i, €) is a strongly local and regular Dirichlet space satisfying an R—scale-invariant Poincaré
inequality for some R > 0, one can check that for any x € X and any p > 0, the rescaled quadratic form
€p:= p?w(By(x)) "€ is a strongly local and regular Dirichlet form on (X, de, p:=pu(Bp(x)) ™! /,L) such
that d¢, = p~1dg, and the space (X, dg o0 Mp, €p) satisfies a (R/p)—scale-invariant Poincar€ inequality.
This observation coupled with the previous theorem leads to the next result.
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Corollary 1.18 Let (X, d¢, i, €) be a complete Py, (R)-Dirichlet space and x € X. If (X, dx, Ly, X)
is a measured tangent cone of (X,dg, ) at x, then it can be endowed with a strongly local and
regular Dirichlet form €, such that dg, is a distance bi-Lipschitz equivalent to dy, and the space
(Xx.dg,. tx,€x) is Pl y/(0c0) for some y’. Moreover, there exists a sequence {pq} C (0, +00) such

that p, — 0 and

MGH
(X’ d%pa’ l’l’pa’x’%pa) p—> (XJC7 d%xvl’(’x’ X, %x),

where, for any o,

Moy = w(Bp, (x))_l/L and €, := pﬁu(Bpa (x)) €.
Note that different sequences could lead to different Dirichlet forms on the same measured tangent cone.

1.6 Dirichlet spaces satisfying an RCD condition

Let us conclude these preliminaries with some facts concerning the Riemannian Curvature Dimension
condition RCD* (K, n), where K € R is fixed from now on, in the setting of Dirichlet spaces.

The Cheeger energy [21] of a metric measure space (X, d, 1) is the convex and L2 (X, ju)-lower semi-
continuous functional Ch: L2(X, 1) — [0, +-00] defined by

28 Ch(f) = inf { liminf [ Lip3(fu)d
(28) (f) fnlgf{ nlfigofx ipg (/fn) M}
for any f € L?(X, jt), where the infimum is taken over the set of sequences { f, }» C L?(X, 1) NLip(X)
such that || fu — fllL2(x, ) — 0- We set
HY2(X,d, ) := %(Ch) = {Ch < 400}

and call H12(X,d, i) the Sobolev space of (X,d, t). A suitable diagonal argument shows that for any
f e HY2(X,d, i) there exists a unique L?—function |df | called minimal relaxed slope of f such that

Ch(f) = /X df P du

and |df| = |dg| p—a.e. on { f = g} for any g € H2(X,d, ). Moreover, this function |df | coincides
pu—a.e. with the local Lipschitz function of f in case f is locally Lipschitz.

There is no reason a priori for the Cheeger energy to be a Dirichlet form or even a quadratic form. In this
respect, we provide the next definition and the subsequent proposition, which are taken from [47] and [3].
Definition 1.19 A Polish metric measure space (X, d, i) is called infinitesimally Hilbertian if Ch is a

quadratic form.
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Proposition 1.20 Let (X, d, u) be an infinitesimally Hilbertian space. Then H'"?(X,d, t) endowed
with the norm |- ||g1.2 = m is a Hilbert space. Moreover, the Cheeger energy Ch is a
strongly local and regular Dirichlet form; its carré du champ operator takes values in the set of absolutely
continuous Radon measures, and for any f1, f> € H1’2(X, d, n),

AU f) _ AU )P dfi P
d T €0 2¢

(dfr.df2) =

in LY(X, ). In particular, dT'( f) = |df |?> du for any f € HV2(X,d, ).

When (X, d, n) is infinitesimally Hilbertian, we call Laplacian of (X, d, i) the nonnegative, self-adjoint
operator associated to Ch, and we denote it by A. We also write (e’ A)tZO for the semigroup generated
by A.

For the scope of our work, we must know under which conditions the Dirichlet form € of a Dirichlet space
(X,d, u,€) coincides with the Cheeger energy of (X, d, u). The next result brings us such a condition in
the context of PI Dirichlet spaces; it follows from [65, Theorem 4.1].

Proposition 1.21 Let (X, d¢, i, €) be a PI-Dirichlet space. Assume that for some T > O there exists a
locally bounded function k : [0, T] — [0, +00) such that lim inf;_.o k(¢) = 1 and

(29) fX o dD(Pot) < (1) /X Prgpdl(u)

for all u € 9(€), nonnegative ¢ € D(€) N6.(X) and t € [0, T]. Then Ch = €.

To perform our analysis in Sections 5 and 6, we need some results from the theory of spaces satisfying
a Riemannian Curvature Dimension condition RCD* (K, ). In our setting, the original formulation of
the RCD(K, n) and RCD* (K, n) conditions based on optimal transport [87; 68; 6; 3; 47] is less relevant
than the one provided by a suitable combination of [4] and [40, Section 5]. In a general framework which
covers our needs, these two articles discuss how to recover a distance d from a measure space (X, i)
equipped with a suitable Dirichlet energy € in such a way that (X, d, ) is an RCD*(K, n) space. When
particularized to our context, these articles provide us with the following definition.

Definition 1.22 A PI-Dirichlet space (X, dg, i, €) is called an RCD* (K, nn) space if and only if there
exists T > 0 such that for any ¢ € (0, T) and f € 9(€),

2
(BL(K.m)) LB P2 (PSP 2 Ik @1dP P T () B

holds in a weak sense, namely against any nonnegative test function ¢ € €.(X) N (<€), where I (t) :=
(€Kt —1)/2K and Jg (1) := (2Kt —2Kt —1)/4K? for any K # 0 and Io(t) =1¢, Jo(t) = 12/2.

Remark 1.23 Inequality (BL(K,n)) is one of many equivalent forms of an estimate due to Bakry and
Ledoux [7] which is equivalent to the well-known Bakry—Emery condition [4, Corollary 2.3].
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To conclude this section, let us consider an RCD(0, n) space (X, d, u) — we point out that in the case
K =0, the RCD(K, n) and RCD* (K, n) conditions are equivalent. The Bishop-Gromov theorem for
RCD(0, n) spaces (known even for the broader class of CD(0, n) spaces, see [94, Theorem 30.11]) ensures
that for any x € X the volume ratio r — w(B(x,r))/r" is nonincreasing, hence we can define the volume
density at a point x as follows.

Definition 1.24 Let (X, d, 1) be an RCD(0, n) space. Then the volume density at x € X is defined as

By (x) = }%% € (0, +00.

Note that without any particular assumption ¥y (x) may be infinite. Gigli and De Philippis [38] introduced

an important definition.

Definition 1.25 We say that an RCD(0, n) space (X, d, i) is weakly noncollapsed if the volume density
Uy (x) is finite for all x € X.

Weakly noncollapsed RCD(0, ) spaces are important to us because they enjoy the so-called volume-
cone-implies-metric-cone property. To state this property, we must recall a couple of definitions.

If (Z,dz) is a metric space, then the metric cone over Z is the metric space (C(Z),dc(z)) defined in
the usual way (see eg [15, Section 3.6.2.]), namely

C(Z):=[0,400)x Z/~,
where (r,0) ~ (r/,0”) if and only if r = r’ = 0, and
30) dez)((r,0),(r',0")) := V=2 +4rr sin?(1dz (0. 0”))

for any (r,0), (r',0’) € C(Z) \ {z*}, where z* is the vertex of C(Z), that is, z* is the equivalent class
of all the points (r, o) € [0, +00) x Z such that r = 0.

Definition 1.26 We say that a metric measure space (X, d, i) is a a—metric measure cone with vertex
x € X for some o > 1 if there exist a metric measure space (Z,dz, (tz) and an isometry ¢: X — C(Z)
sending x to the vertex of the cone C(Z) and such that

(31) d(psp)(r,z) = dr @ r* Y duz(2) =: pezy-

Here is the volume-cone-implies-metric-cone property of weakly noncollapsed RCD(0, n) spaces (see
[38, Theorem 1.1]) we use in a crucial way in our analysis.

Proposition 1.27 Let (X,d, u) be a weakly noncollapsed RCD(0, n) space such that the function
(0, +00) 57+ u(Br(x))/r" is constant for some x € X. Then (X, d, i) is an n—metric measure cone
with vertex x.
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2 Kato limits

Let (M™, g) be a closed Riemannian manifold. The || - ||1 o—closure H :2(M) of the space of smooth
functions and the distributional Sobolev space W 1:2(M) coincide and do not depend on the metric g
(see eg [56, Chapter 2]), hence we indifferently use both symbols in the rest of the article. Moreover,
since the space of smooth functions is || - ||1,2—dense in the one of Lipschitz functions, we also have
that H2(M, dg,vg) = H'2(M), and the Cheeger energy Chg of (M,dg, vg) coincides with the usual
Dirichlet energy defined by

%(u,w)=/ g(Vu,Vw)dvgy and %(u)=/ |Vu|2dvg
M M

for any u, w € W12(M). As is well known, Ch ¢ 1s a strongly local and regular Dirichlet form with core
C2°(M) and associated operator the Laplacian Ag. Moreover, dcp, is a distance function that coincides
with dg. We denote by H : R x M x M — R the heat kernel of Chg, which we call heat kernel of (M, g),
and by (P¢)s>¢ the associated semigroup. For any x € M, we define

o(x) = inf Ricy(v,v) and Ric_(x) = max{—p(x),0}.
veT M, g (v,v)=1

For all t > 0 we introduce the quantity
t
(32) k;(M",g) = sup / / H(s,x,y)Ric_(y)dvg(y) ds.
xeEM JO JM

This quantity is defined more generally as k; (V') for a Borel function V', where Ric_ is replaced by V.
Then V is said to be in the contractive Dynkin class when k; (V') < 1 and in the Kato class if k; (V') tends
to 0 as ¢ goes to zero; see for example [55, Chapter VI]. In our case, since the manifold is compact, Ric_
always belongs to the Kato class.

We point out that k;(M", g) has a useful scaling property,

(33) k/(M",e72g) =k,,(M",g) forall et >0.
It is an easy consequence of the scaling property of the heat kernel: if H, is the heat kernel of (M", £=2

then Hg(s,x,y) =¢&"H(e%s,x,y) foralls >0and x,y € M.

g)s

In the following, we consider the next uniform bounds for sequences of closed smooth manifolds.
Definition 2.1 Let {(M}, g«)}aca be a sequence of closed manifolds. We say that {(M[, g4)}aeca
satisfies a

e uniform Dynkin bound if there exists 7 > 0 such that

1
< —
(UD) sgka(Ma, 8a) < en’
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o uniform Kato bound if there exist 7 > 0 and a nondecreasing function f: (0, 7] — R such
that /(1) — O when ¢t — 0 and for all ¢ € (0, T],

(UK) supk; (Mg, go) < f(2),

 strong uniform Kato bound if there exist 7, A > 0 and a nondecreasing function f: (0, 7] — R4
such that for all ¢ € (0, T'],

T /
(SUK) supks(My, go) < f(¢) and /(; #dsz.

We observe that obviously a Kato bound implies a Dynkin bound, and a strong Kato bound implies a
Kato bound. Indeed, if f is as in (SUK), then for any ¢ € (0, 7] we have

-1
VI0 = atog(T)
Therefore f tends to zero when ¢ goes to zero. Without loss of generality, we can always assume that the

function f is bounded by (16n)~!.

Remark 2.2 The scaling property of k; (M, g) ensures that the previous bounds are preserved when
rescaling the metrics by a factor =2 for ¢ € (0, 1). Indeed, for any # > 0 and ¢ € (0, 1),

ke(M",67%g) =k, (M", ) <k((M", g).
2.1 Dynkin limits

In this section, we prove a precompactness result for sequences of manifolds satisfying a uniform Dynkin
bound. We start by proving that a uniform Dynkin bound leads to a uniform volume estimate and a
uniform Poincaré inequality.

Proposition 2.3 Let (M", g) be a closed Riemannian manifold, and let T > 0. Assume

1
kr(M",g) < —
r(M7.8) = 16n
and set v := e?n. Then there exist > 1 and y > 0 depending only on n such that
@ foranyxEMand0<s<r§«/T,

0g (B, () _ 1\
ey =°(5)

(I) for any ball B C M with radius r < /T and any ¢ € €'(B),
[ 0= om? v =<vr? [ fagl? avg.
B B
In particular, (M, dg, vg, Chg) is a Pl (+/T)-Dirichlet space for k = 2V9.
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Remark 2.4 The previous proposition is a minor variation of [17, Propositions 3.8 and 3.11], where
similar estimates were shown for balls with radii lower than diam(M ) /2 but with constants that additionally
depended on diam(M ).

Proof Step 1 Observe that v > 2. We begin by proving the following Sobolev inequality: there exists
A > 0 depending only on 7 such that for any ball B C M with radius r < +/T and any ¢ € 6L(B),

1-2/v 2 1
4 2v/(v—2) d < r / J 2d _/ 2d .
34) (L |(/)| Vg = (vg(B))2_/V i | (,0| vg + P . |(p| Vg

To this aim, take r € (0, +/T), x € M and y € B, (x). From [17, Theorem 3.5], we know that there exists
¢n > 0 depending only on n such that, for any s € (0,72/2],

_g/p2 r2\v/2
eI H(s, y,y) < H(s,y,y) < )

Cn (
vg (Br(x)) \ s
Moreover, since the function s — H(s, y, y) is nonincreasing, for any s > r2/2,

c
e_s/rzH(s, y,y) < e/ H (Lr2, ».y)= oS/ o2,
(2 ) vg (Br(x))
As the function £ — e ¢ & ~v/2 is bounded from above on [% +oo) by some constant ¢, > 0 depending
only on n, we get

_s/r2H < ¢! ﬁ v/ZC—n2v/2
e (S,y,)})—cn( S) vg(Br(x)) .

Setting ¢/ := cyc)2"/2, we obtain for any s > 0,
rY 1
eI H(s y ) <) —————.
I =, By

In particular, the heat kernel of the operator A + 1/r? acting on L?(B, t) with Dirichlet boundary
condition satisfies the same estimate and one deduces the Sobolev inequality (34) from a famous result of
Varopoulos [93, Section 7].

Step 2 Let us prove (I). To this aim, we follow the argument of [1; 16]: for given 0 < s <r < VT,
applying the Sobolev inequality (34) in the case B = B,(x) and ¢ = dist(-, M \ Bg(x)), then we obtain

(35) (45)? (vg (Byy2(x)) " < zx%vgws ().
(vg (By (x)))
Set V'(t) := vg(B¢(x))/t" for any r > 0 and use elementary manipulations to turn (35) into
(36) V(s/2)' 72" < AV(s) with A = 27
- °V(r)2/” ’

Iterating, we get for any positive integer £,

V(524 1=2/M < ATi=o(=2/V* ().
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As limy_, o °I/’(s/28)(1_2/")z =1 and Z:ﬁ%(l —2/v)* = v/2, we obtain
ov+1 )\] v/2
= A2y = 2 Mg,
= ARV() = S ST

which is (I) with § = [2T1)\]"/2.
Let us now prove (II). We recall a classical result (see eg [57, Theorem 2.7]): a metric measure space
(X,d, i) doubling at scale /T equipped with a strongly local and regular Dirichlet form € with heat
kernel H satisfies a Poincaré inequality at scale /7 if and only if there exist ¢, C, €1, &2 > 0 such that
forall x € M and t € (0,1/T),

(i) H(t,x,x) < Cu(B ;(x)7",
(i) cpu(B jz(x))~' <inf{H(t,x,y):y € B,, ;(x)}.
In our context, (i) and (ii) hold with ¢y = ¢, = 1 and C, ¢ depending only on n: indeed, (i) is a

direct consequence of [17, Theorem 3.5] while (ii) follows from the same argument as in the proof of
[17, Proposition 3.11] based on a method from [34]. O

The previous proposition ensures that we can apply Theorem 1.17 to a sequence of manifolds satisfying a
uniform Dynkin bound (UD), and obtain the following precompactness result.

Corollary 2.5 Let T > 0 and {(My, go)}aca be a sequence of closed Riemannian manifolds satisfying
the uniform Dynkin bound (UD). For all o € A, consider o, € My and set

Vgy 2
Mgy = —————— and €g,(u) :=/ |dul” du
8¢ 0g (B (0a)) s M “

for all u € €'(My). Then there exist a PIK,Y(«/T)—Dirichlet space (X, d, u,0,€) and a subsequence
B C A such that {(Mg,dgg, gy, 08,€p)} ge B Mosco—Gromov—Hausdorff converges to (X, d, u, 0,€).

Definition 2.6 A metric Dirichlet space (X, d, i, 0, %) is called a Dynkin limit space if it is obtained as
the Mosco—Gromov—Hausdorff limit of a sequence of closed Riemannian manifolds satisfying a uniform
Dynkin bound.

Remark 2.7 For any T > 0, the class of Dynkin limit spaces obtained as limits of manifolds satisfying
(UD) is closed under pointed Mosco—Gromov—Hausdorff convergence: this follows from a direct diagonal
argument.

As a consequence, tangent cones of Dynkin limit spaces equipped with their intrinsic distances are

Dynkin limit spaces too. Indeed, if (X,d, i, 0,€) is the pointed Mosco—Gromov—Hausdorff limit of

pointed manifolds {(My, gu, 0 ) }ac satisfying (UD) and (Xx, dx, itx, X, €x) is a tangent cone at x € X

provided by Corollary 1.18, then this latter can be written as the limit of a sequence of rescaled manifolds
{(Mp.eg'dgp. vgs(Beg (xp)) " vp. Xpg. e50g, (Boy (¥5)) ™€)} e

where B C A, xg € Mg and eg > 0 for any B € B, and xg — x, eg — 0.
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Another consequence is that if {z4}qec4 belongs to a compact set of X and {ey} C (0, +00) satisfies
ea — 0, then there exists a subsequence B C A such that the sequence

{(X.eg'd w(Bey (2p)) " 11,25 65 1 (Bey () ™€) }
converges to a Dynkin limit space (Z,dz, iz, z,€z), which may also be written as the limit of a
sequence of rescaled manifolds {(Mﬂ, e;ldgﬁ, Vgy(Begy (x,g))_lvgﬁ,x'g, Vgy(Begy (xﬁ;))_l%ﬂ)}ﬂ, with
xg € Mg forany B € B and d(zg, Pg(xg)) — 0, where Pg is as in Characterization 1.

2.2 Kato limits

In this section, we consider manifolds with a uniform Kato bound. In this case, some better properties can
be proved for the distance in the limit and for tangent cones; see the next remark and Proposition 2.12.
Thanks to the previous precompactness result we can give the following definition.

Definition 2.8 A Dirichlet space (X, d, i, 0, €) is called a Kato limit space if it is obtained as a Mosco—
Gromov—Hausdorff limit of manifolds with a uniform Kato bound (UK).

Remark 2.9 A Kato limit space is obviously a PIK,Y(\/T )-Dirichlet space for any 7 > 0 such that
f(T) =1/(16n).

Remark 2.10 As in the case of Dynkin limits, tangent cones of Kato limits are Kato limits as well.
Furthermore, if (X, d, i, 0,€) is a Kato limit and (X, dx, tx, X, €x) is a tangent cone at x € X provided
by Corollary 1.18, then this latter is a limit of rescaled manifolds

{(My, e, dg,, Vo (Be, (Xa)) " o, Xg» €20, (Bey (Xa)) ™ €a)}
such that for all ¢ > 0,

k; (Mg, sgzga) —0 as o — oo.

Indeed, we have k;(My, £,°g4) = k&% My, g0) =< f (¢2¢) — 0 as a — oo. This observation also applies
to spaces (Z,dz, iz, z,€z) obtained as limits of rescalings of X centered at varying but convergent
points, as considered in Remark 2.7.

As a consequence of Theorem 1.17, any Dynkin limit space (X, d, i, 0, €) satisfies d < dg. But for Kato
limit spaces, this inequality turns out to be an equality. To prove this fact, we need the following Li—Yau
inequality, which was proved in [17, Proposition 3.3].
Proposition 2.11 Let (M", g) be a closed Riemannian manifold, and T > 0. Assume
1
kr(M",g) < —.
If u is a positive solution of the heat equation on [0, T| x M, then for any (¢t,x) € [0, T] x M,

2
(37) SV [ Lu _ n s g
u? udt — 2t
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We are now in a position to prove the following.
Proposition 2.12 Let (X, d, i, 0,€) be a Kato limit space. Then d = dg.

Proof We only need to prove d > dg. Let {(M g, gB-0p)}geB be a sequence of closed Riemannian
manifolds satisfying a uniform Kato bound and such that the sequence {(Mg, dg, ug.,op,€g)} converges
in the Mosco—Gromov-Hausdorff sense to (X, d, i, 0,€). In particular, there exists 7 > 0 such that
{(M g, gp)}pep satisfies the uniform Dynkin bound (UD). We claim that for any x,y € X, 7 € (0,T)
and 0 € (0, 1),

HOt,x,x)\ _ 2, (YY) s mFo
38 log| ——= ) < 5nlog(1/6 — 2 8V,
e9 ° (H(r,x,y))—zn R (T
Let us explain how to conclude from there. Multiply by 4¢ and apply Varadhan’s formula (22) as t — 0
to get 5
d(x,y)
d% (x,y) < 1_9

The desired inequality follows from 6 |, 0.

In the following we thus prove (38). Take B € B. Let u be a positive solution of the heat equation on
[0,T]x Mg. Take x,y € Mg, t € (0,T] and s € (0,1). Let y: [0, 7 —s] — Mg be a minimizing geodesic
from y to x. For any t € [0, f — 5], set

¢(t) :=logu(r — 7. y(1)),

and note that ¢(0) = logu(z, y) and ¢ (¢t —s) = logu(s, x). Differentiate ¢ at t and apply the Li—Yau
inequality (37) and the simple fact k;—; <k; to get the first inequality in the following calculation, where
u and its derivatives are implicitly evaluated at (1 — 7, y(z)) and where we omit (Mg, gg) in the notation
k; (Mg, gg) for the sake of simplicity:

- 19 .
$(x) =~ 5+ (§(v).d logu)
neS«/nk;_r 8/ |du|2
- r y
=iy ¢ N 2+ (v(1).dlogu)
nedvnki— W ek 2 e8V/nk;
_ _ — 1 . . . 2
=00 | Viid logu ;v +—— @I
- neg“/”k’—f N 6,8./nk, | ( )|2 - neg“/”kt—r . eg“/”k’d% (x,y)
2t —1) s MW =T0T 4(1 —5)2

Hence, when integrating between 0 and # — s and changing variables in the first term, we obtain

log (s, x) <ln/t€8“/’mﬂ+—e8 ”k’dé(x,y)
u(t,y)) =2 Js T 4t —s)
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Write s = 0t for some @ € (0, 1). The uniform Dynkin bound (UD) allows us to bound e3v” ¥« in the
first term of the right-hand side by e2, while the uniform Kato bound lets us bound e3v7* by £8+v nf ()
in the second term. Thus

2
6 )\ 1 oy iy, BV
0 (u(t,y)) =ane IOg(s)+4(1—9)te '

Choose s = 6t and u(t,z) = Hg(z, x, z) for any (7,z) € (0,T) x M to get

d2 (x,

Hg(0t,x,x) fénlog(l)ez—i— ,3( y) o8 /;nf(t).
Hg(t,x,y) 0 4(1—0)t

The Mosco—Gromov—-Hausdorff convergence (Mg, dg, jug,0g.€g) — (X, d, i, 0,€) eventually yields

the inequality (38). m|

Remark 2.13 The previous proof also applies more generally in the case of a sequence of manifolds
{(My, ga)}aca such that there exists a nondecreasing function f: (0, 7) — R, tending to 0 as ¢ goes
to 0 and for which

limsupk;(My, go) < f(t) forall t € (0,T].

oa—>00
In particular, we have d = dg¢ whenever (X,d, u,0,%€) is the Mosco—-Gromov—Hausdorff limit of a
sequence {(My, go)}aca such that, for some T > 0,

lim kr (Mg, ga) = 0;
o—>00
in this case f is constantly equal to 0. As a consequence of Remark 2.10, Proposition 2.12 applies to

tangent cones (and rescalings centered at convergent points) of Kato limits.

2.3 Abhlfors regularity

We now discuss volume estimates for closed Riemannian manifolds (M", g) satisfying the strong Kato
condition

T
Vks(M?,
(39) kr(M", g) < —— and VM) 4o 2 A
16n 0 N
for some 7', A > 0. This condition was also considered in [17].
The proof of [17, Proposition 3.13] gives the following volume estimate, which improves the one given

in Proposition 2.3.

Proposition 2.14 Let (M", g) be a closed Riemannian manifold satisfying (39) for some T, A > 0.
Then there exists a constant C, > 0 depending only on n such that forall x € X and 0 <r <s < \/T,

A+1.n Vg (Bs(x)) A s\"
(40) Ug(Br(x)) = Cn +1r and m < Cn +1 (;) .
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Proof The upper bound is proven in [17, page 3144]. The other estimate is a consequence of the proof
of Proposition 2.3 and of the estimate

s"2H (s, x,x) < C,f\“t”/zH(z, X, X),

which holds for any x € M and 0 < s <t < T; see again [17, page 3144]. a
Then we get the following uniform local Ahlfors regularity result.

Corollary 2.15 Let (M", g) be a closed Riemannian manifold satisfying (39) for some T, A > 0. There
exists a positive constant C > 0 depending only on n such that, for all o,x € X and 0 <r < ﬁ, we
have

@1) VeByr0) _ Atita,0eonvT Ve (Br()
Tn/2 o

Indeed by using the doubling property [Proposition 1.2(i)] and the volume bound (40) we get

Ug(Bﬁ(O)) - cekdg(o,x)/ﬁvg(Bﬁ(x)) < cCA—i—le)Ldg(o,x)/ﬁvg(Br(x))
Tniz = T2 =TT e

Thus, choosing C = max{cC,, Cy,, ek}, we obtain (41).

Remark 2.16 A metric measure space (X, d, u) for which there exist Cy, C, > 0 such that C; <
W(Br(x))/r"™ < C; for any x € X and r > 0 is usually called Ahlfors n—regular. Thus (40) and (41) tell
us that, for any R > 0, (Br(0), dg, vg) is Ahlfors n-regular with constants depending on n, A, R, T and

vg (B 7(0))/ T2,
2.4 Noncollapsed strong Kato limits

We introduce a last class of limit spaces that we are going to deal with, that is, strong Kato limits with a
noncollapsing assumption. In this case, the limit measure carries the local Ahlfors regularity described
above. This will be important in proving that tangent cones are metric cones and for our stratification
result.

Definition 2.17 A pointed metric Dirichlet space (X, d, i, 0,€) is called a strong Kato limit if it is
obtained as a Mosco—Gromov—Hausdorff limit of pointed manifolds (My, go, 0) With a strong uniform
Kato bound. It is called a noncollapsed strong Kato limit if moreover there exists v > 0 such that for all ¢,

(NC) Ve (B 7:(0a)) = vT"/2,
where T is given in Definition 2.1.
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Remark 2.18 The convergence of the measure ensures that if the manifolds (M, g¢) satisty a strong
uniform Kato bound, then inequalities (40) and (41) pass to the limit. In particular, if (X, d, u,0,%) is a
noncollapsed strong Kato limit, then there exist constants C and A depending only on n and A such that
we have, forall 0 <r <s < ﬁandxeX,
B n

w(By(x) < Cr and PBs) C(i) ,
R (Br(x)) r
as well as the lower bound

w(Br(x)) > pC1=A—d(x,0)/VT 1

As a consequence, for any R > 0, (Br(0),d, i) is Ahlfors n—regular, with constants depending on n, A,
R, T and v.

Remark 2.19 As in the previous cases, tangent cones of strong Kato limits are strong Kato limits. Under
the noncollapsing assumption (NC), Remark 2.18 ensures a local Ahlfors n—regularity. Then, as observed
in Section 2, we can consider tangent cones as limits of rescaled manifolds {(My, &, dg,,, 5" Vg, s Xa)}»
that is to say we can replace the rescaling factor vg,, (B ﬁ(xa)) of the measures by ¢,”. This sequence
of rescaled manifolds also satisfies the noncollapsing condition.

This also applies to limits (Z,dz, uz,z,€z) of rescalings of noncollapsed strong Kato manifolds
centered at varying but convergent points.

2.5 LP-Kato condition

The strong Kato condition follows from a uniform estimate on the L#—Kato constant for p > 1. Let us
introduce

T 1/p
(42) ky (M, g):= ( sup TP~1 / / H (s, x, y)Ric_(y)? dvg (y) ds) )
xXEM 0 JM

When p > 1, and using the Holder inequality, we obtain

t\1-1/p
kM) =(5) " kpr(M.g).

Hence a sequence {(M[, g«)}aeca of closed manifolds satisfying

sup k, 7(M, g) < oo

acA

satisfies a strong uniform Kato bound.
As noticed in [17, Proposition 3.15], we can estimate the L2—Kato constant in terms of the Q—curvature.

Recall that if (M, g) is Riemannian manifold of dimension n > 4, its Q—curvature is defined by

Qg:

A Scal —#|Ric|2+c Scal?
£ (n-2)72 e

. n3—4n2 +16n—-16
 8n(n—1)2(n—-2)2 "

2(n—1)
where
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Proposition 2.20 Let (M", g) be a closed Riemannian manifold of dimension n > 4 such that

—k* < Qg and |[Scalg| < K2,
where k > 0. Then
ko7 (M, g) < Cn)k T (1 +«k~/T).

3 Analytic properties of manifolds with a Dynkin bound

In this section, we develop some analytic tools in the setting of closed Riemannian manifolds satisfying a
Dynkin bound, that is, those manifolds for which there exists 7" > 0 such that

1
n —
(D) kr(M".g) < 1o

3.1 Good cut-off functions

The existence of cut-off functions with suitably bounded gradient and Laplacian is a key technical tool in
the theory of Ricci limit spaces [24] and RCD* (K, N) spaces [70]. Our next proposition tells that such
functions also exist in the context of manifolds with a Dynkin bound.

Proposition 3.1 Let (M", g) be a closed Riemannian manifold satisfying (D) for some T > 0. Then for
any ball B,4s(x) C M there exists a function y € C*° (M) such that 0 < y <1 and

(i) x=1onBr(x),
(i) y=00onM \ By4s(x), and
(iii) there exists a constant C(n) > 0 such that
Cn)
min(s, v/T)

We start with the following useful consequence of a Kato bound.

C(n)

Vx| < _
IVl = min(s2, T)

and |Ay| =<

Lemma 3.2 Let (M", g) be a closed Riemannian manifold satistying (D) for some T > 0. Assume that
u: M — R is a A-Lipschitz tunction. Then for anyt € (0,T] andx € M,

Ve 2u|(x) < 2A.
Proof It follows from [95, Proof of Theorem 1, step (i)] (see also [19, Remark 1.3.2]) that the Dynkin
bound (D) implies, for any ¢ € (0, T'],

—t(A—Ric_) 16n
lle N = Ton—1 ="

By the self-adjointness of the Schrodinger operator A — Ric_ this yields

”e—t(A—Ric_) ”LOO_)LOO <2.
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The domination properties for the Hodge Laplacian A = d*d + dd* = V*V + Ric on one-forms (see
[59, first formula on page 32]) and the fact that dA = Ad yield that for any Lipschitz function u we have

|Ve_tAu| = |e_tAVu| < e_t(A_RiC*)|Vu|.

Hence we get the result. |
The Li—Yau inequality has the following consequence which will be very useful.

Lemma 3.3 Let (M", g) be a closed Riemannian manifold satisfying (D) for some T > 0. The heat
kernel of (M", g) satisfies, for any x € M andt € (0, T],

e*n |V,H(t,x,2)|? e*n
V:H(t, x,z)|d <y = d ———d < —.
I R el My e O

Proof Using Holder’s inequality and the stochastic completeness of H, we get

([ IVeHy. )P i i
[ vt 2l < ( [t dvg(z>) ( [ Hay. dvg(z>)

B IV H(t, y,2)|? 1/2
‘(/M Hi.y.2) d”g(z)) |

Hence the first estimate follows from the second one. By the Li—Yau estimate (37),

|VZH(t7y9Z)|2 €4n ZaH([9y’Z)

43 —_— < —H(,y, _—
(43) H(t,y,z) — 2t @.y.2)+e ot
Since BH(: )

/-——#&id%@)=§:/Iﬂny@d%@)=a

M ot ot

=1

the second estimate follows. O

Proof of Proposition 3.1 Take x € M and r, s > 0. Let pg be the distance function to x (ie po(-) =

dg(x,-)) and set

pri=e "2 pg

for any ¢ € (0, T]. Note that from Lemma 3.2, p; is 2-Lipschitz. Then for any y € M,

(44)

a
%(J’)‘ =[Ap:(Y)| = ‘/ (V:H(t,y,2),Vpo(z))dvg(z)
M

n
S/ IV2H(t,y,2)| |[Vpo(2)] dvg(z) <e*/—,
M ~—— 2t

=1vg-ae.

where we used Lemma 3.3. Then the derivative estimate (44) implies

lpe (1) — po(»)| < e?y/n/2 V.
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Therefore, if y € B, (x) then
pi(y) <r+e*Vn/2 Vi1,
while if y € M \ B,4+5(x) then
pe(y) =1 +s—e*/n/2 1.
Let us define )
s
to=|———= and ¢ =min(ty, T).

(4@2\/n/2)

Then
p,(y)§r+%s if y e By(x) and pt(y)zr—i—%s if yeM\ Brys(x).

Let u: R4+ — R4 be a smooth function such that

u={1 on[O,%],

0 on [%, +oo).
Set
pe(y)—r
2() = u(%)
for any y € M. Then
{1 on By(x),
|0 on M\ Bris(x).

Since, for any y € M,
1,
dy(y)=Su dpt (),

_ 1 _
ax = b (P apt = G () oo,

setting L := supg (|u'| + [u”]), we get

pz(y)—r)
S

e?n i)

2L
d = d |A <L
ldrko <2 and aples < L(S0 + 5

Remark 3.4 (complete Kato manifolds) The above proof makes use of an integrated version of the
Li—Yau inequality only. In this regard, it would be interesting to study whether the assumption (D) on a
complete Riemannian manifold implies

IV H(t,y,2)? V2 cm)
(/M H(ty.2) d”g(z)) =

This would ensure the existence of good cut-off functions which would in turn provide the Li—Yau
inequality, and then make possible the study of limits of complete Riemannian manifolds satisfying the
uniform bound (UD).
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3.2 Hessian estimates

Good cut-off functions are particularly relevant to deduce the following powerful Hessian estimates,
which we will use in Section 7.

Proposition 3.5 Let (M", g) be a closed Riemannian manifold satisfying (D) for some T > 0. Then
there exists a constant C(n) > 0 such that for any ball Br(x) C M and any u € 6*°(B,(x)),

1
(45) / Vdu|? dv, < C(n)/ |:(Au)2 4+ ————|du 2i| dvg.
By /2(x) | dve B, (x) min(r2, T) ldu| &

If u is additionally harmonic, then

C(n)

A dvg.
min(rZ,T) B, (x) Vg

(46) / |Vdu|* dvg <
By /2(x)

|du|? —f |du|2dvg
By (x)

Proof Step1 We are going to obtain a lower bound for the first nonzero eigenvalue A¢ of A —2Ric_.
Using [95, Proof of Theorem 1, step (i)] and the self-adjointness of A —2Ric_ as in Lemma 3.2, we
obtain the estimates

e HAT2RIe) | < 81§i1 <2 and e AR oo o0 <2

Then by interpolation we also have, for any ¢ € (0, T,

—t(A—2Ric-) ||L2

lle L2 <2.

In particular, this means that the first nonzero eigenvalue of e~ T(A=2Ric-) i smaller than 2. But this
latter eigenvalue is equal to e =720, so that

_log?2
“7 Ao > T

Step 2 All the integrals in this step are taken with respect to vg, hence we skip the notation dvg for the
sake of brevity. Thanks to (47), we have for any v € C*°(M),

(48) / Ric_vzfl/ |:|dv|2+Mv2:|.
M 2 Jm T

Let u € C¢(Br(x)) and y be a cut-off function as built in Proposition 3.1 such that y = 1 on B, 5(x)
and y =0 on M \ B,(x). Apply the Bochner formula to u to get

|Vdu|* + 3 Aldu|* + Ric(du, du) = (d Au, du),

multiply by x? and integrate over M. This gives
(49) / X2|Vdu|2+1/ X2A|du|25/ Ric_|du|2)(2+/ x> (dAu, du).
M 2 Ju M M
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We control the second term on the right-hand side of (49) as follows, using successively integration by
parts, the Cauchy—Schwarz inequality, and the elementary fact 2ab < a? + b?:

(50) / (d Au, >du) = f 2 (Au)? — / Auldy?. du) < / 2 (Bu)? + / 271 Aul |dy] |du]
M M M M M

<2 / P (Bu)? + / dx? 1dul.
M M

Now we control the first term in the right-hand side of (49) as follows. Thanks to (48) we have
. 1 log2
[ Rie—tauie < 5 ( [ vodaud? + %82 [ aul?).
M M M

[ IV (x|dul)? = / (V1. V(xldul) + {|dul ¥ 1. V (xldul))
M M

Since

2
= fM X2|VIdul[" + yldul(V x. Vidul) + |dul(V x, V(x|dul))

2
=[M 2 |Vidul| +/M<w,x|du|V|du|+|du|vof|du|>>
=V (xldul?)
and ‘V|du||2 <|Vdu|?, we get

v Riejan < 5( [ vt [ o+ %82 [ iau?),
M M M M
Combining (49) with (50) and (51), we get
1 2 vdul? <2 2(Ay)2 dr2 1082 2 1Ay - LA 2 dul?
5 | x7IVdul” = X (Au)™+ | dy|" + S+ [ Axlx = 2 (AxS)|ldul”,
M M M
which eventually leads to (45) thanks to the properties of y.

The second estimate (46) is obtained in a similar way, by replacing A|du|? with A(|du|? —¢) in (49),
where ¢ ZfBr(x) |du|? dvg. O

3.3 Gradient estimates for harmonic functions
We conclude with the following gradient estimates, that will also be useful in Section 7.

Lemma 3.6 Let (M", g) be a closed Riemannian manifold satisfying (D) for some T > 0, and let
h: By(x) — R be a harmonic function. Then for some constant ¢, > 0 depending only on n,

1/2
(i) sup |Vh|5c,1+’/ﬁ(f3 |Vh|2dvg) ,

B, />(x) r(x)
c1+r/ﬁ
(i) sup |Vh|<-Z—— sup |A|.
B./2(x) r B, (x)
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Proof We first prove the result when r < +/T. Consider the operator

-1
A=(Ag+) Ric.
Assumption (D) ensures that
1 e 1
oo oo < —m—— < —,
[Alzeemre = 70 o7 = 55

See for example [17, Lemma 2.22].

The same is true when replacing the Laplacian Ag on M by the Laplacian Ag on the ball B = B, (x)
with the Dirichlet boundary conditions, that is, introducing

g =(Bp+ %)_1 Ric_,

we get ||Ap|lLec—1oo < 1/(8n). As a consequence, if f = Ap(1), then we find a unique ¢ € L°°(B)
solving

¢ =App+ [

Note that Ap preserves the positivity: v >0 = Apv > 0. Then it is not difficult to show that ¢ satisfies
the inequality

LI
8ny_ 1~
8n

0<¢=

Moreover, by construction ¢ € W 1-2(B) and is zero along dB.

Consider J = 1 + ¢. By definition, J solves the equation

1 . 1
(AB + T—RIC_)J = T,

and 1 < J < 2. Now consider the Laplacian A ;> associated to the quadratic form
€ 2(W) = [ |d W2 J? dvg
B
on the space L?(B, J? dvg). Then for any ¥ € 6¢2(B) we have
-1 1 : -1 v v
J (A + —RIC_)(J‘-I‘) = AV 27" YdJ, d W) + —= = A oW + —

JT JT'
Choosing W = |dh|/J, we obtain

|dh| |dh| _1 |dh| . |dh|
A — )+ === Aldh| + — —Ric_ —_—
Jz( J J2T / ] T ie—|dh] ) = JT'

where we used that A|dh| < Ric_ |dh| because of the Bochner inequality. We then conclude that

(52) ApW < %qf
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Now, as we observed in (34), for v = e?n the following Sobolev inequality holds for all ¢ € Cse(B):

_ 1=2/v C(n)r? 1
(fomemane) =] f ol ane+ 25 oo |

Using that 1 < J < 2, we also have the analogous Sobolev inequality for the measure J2 dv g!

=2/ 4cm)r? 1
2v/(v=2) j2 4 ) < [/ dol2J2dv, + / 2724 i|
(/Bm v ) =gy | J, 1O vt [ Tl dug

Together with inequality (52) and De Giorgi—-Nash—Moser iteration, this leads to

sup WfC(n)\/—l w22 dvg.
By /2(x) vg(B) B3y /4(x)
Since J is bounded between 1 and 2, we then obtain
(53) sup |dh| < C(n)\/—l \dh)? dvg.
By /2(x) Vg (B) B3, /4(x)

thus the first inequality.

As for the second inequality, take £ € C2°(M) such that § = 1 on B, /4(x) and |[d§|* < C/r? for some
C > 0. The integration by parts formula applied to £/, that is,

/ |d(Eh)|> dvg = / |d&|*h? dvg +/ £2hAh dvg,

B B B

and the fact that 4 is harmonic imply that

(54) [ 1aeman, < 5 [ avg = e (8)sup P
B r2 J r2 B

The left-hand side of (54) is bounded from below by [ Baya(x) |dh|? dvg, hence the square of the right-hand
side of (53) is bounded from above by the right-hand side of (54), so that we get

C
(55) sup |dh| < () sup |h|.
By /2(x) " Br(x)

Assume now that r > +/7 and let i : B, (x) — R be a harmonic function. For any y € B, /2(x), we have that
B /71,(y) C Br(x).
By using inequality (53) for the restriction of /4 to B JT /z(y), we conclude that

dhP(y) < sup |dh|25cf (| dv,.
B 74 B 72

By applying Proposition 1.2(iii) and (i), we get
vg(Br(x) < G VT (B, 1y /7 (0).
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As a consequence, we have

4h20) = C g (B o) [

ah? dvg = € (vs B p00) " [ 1P avg
B s7,,(») B

- (x)

<celHrINT |dh)? .
B, (x)

This gives (i) when r > V/T. The inequality (ii) is proven similarly: for y € B, /2(x) we use inequality (55)
on Bﬁ/z(y) and get

(n)
|dh|(y sup  |h] < sup |A].
\/_ B\/—/2 y) \/_ B, (x)
Using the estimate
Cw) _Cw) oyt
VT =
we get the desired estimate. a

Remark 3.7 As shown by inequalities (53) and (55), whenever r < VT we do not need to consider the
exponent r/+/T in the previous estimates.

4 Curvature-dimension condition for Kato limits

In this section, we prove that the Cheeger energy built from the metric measure structure of a Kato limit
space (X, d, i, 0,%) always coincides with the limit Dirichlet energy €. Moreover, we show that tangent
cones of a Kato limit space are all RCD(0, n) spaces, and that they are additionally weakly noncollapsed
in the case that the space is a noncollapsed strong Kato limit. We obtain these two latter statements
by establishing the Bakry—Ledoux gradient estimate BL(0, #) on a specific class of Kato limit spaces,
namely those obtained from a sequence of closed Riemannian manifolds {(M[, go)} for which there
exists T > 0 such that k7 (M, go) tends to zero as o — o0.

For these purposes, acting like in [4, Section 2.2], we define the following quantity A on a strongly local,
regular Dirichlet space (X, d, i, €). Forall > 0 and u € %(€), ¢ € L?(X) N L% (X) with ¢ > 0, we set

(56) Ay p)(s) =1 /X (Pr—su)? Pyg du

for any s € [0, ¢]. As shown in [4, Lemma 2.1], the function s — A;(u, ¢)(s) is continuous on [0, ¢] and
continuously differentiable on (0, ¢] with derivative given by

57) 09 = [ P dr (P

for any s € (0, t]. Whenever ¢ additionally belongs to % (€), the map s — A;(u, ¢)(s) is in C ([0, ¢])
and the previous formula is valid for s = 0.
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4.1 Differential inequalities

We first need to prove some differential inequalities on closed manifolds (M", g) with a smallness
condition on k; (M", g).

Theorem 4.1 Let (M", g) be a closed Riemannian manifold satisfying
(sK) ke(M".g) < %

for some t > 0. Then for all v € W12(M) with Agv € L>(M) N L® (M) and for any nonnegative
¢ € WHZ(M) N L>®(M), we have the inequality

2
(58) %/ (Ptgovz—go(Ptv)z)dvgze_lzk’(M’g)(Z/ g0|dPtv|2dvg+t—/ w(AgPtv)zdvg).
M M nJum

In the next subsection, under the assumption k7 (M, go) — 0, we aim to pass inequality (58) to a limit
space in order to get the Bakry—Ledoux gradient estimate BL(0, ). To this aim, it is useful to rewrite this
inequality in terms of A and its derivative with respect to s € (0, 7). Since on a closed manifold (M", g),
the derivative of A is simply

d
st 0)6) = [ 1aPr-qul? P dv.
$ M

we can rephrase Theorem 4.1 as follows.

Theorem 4.2 Let (M", g) be a closed Riemannian manifold satisfying (sK) for some t > 0. Then for
allv e WH2(M) with Agv € L?>(M) N L° (M), for any nonnegative p € W1-2(M) N L°(M) and any
s €(0,1),

— d 2
(59) A @)(1) ~ Ar(v.9)(s) = e 2 ((t =) g, At 9)(s) + 2 (1 =) A (Agv, w)(S))-
Indeed, with A and its derivative, inequality (58) writes as
A (0.9)(1) = A (v.9)(0) = 712k M) (t / PldP v dug + 2124, (Ago, go)(z)).
M

For any s € [0, ] we also have k;—s(M, g) <k;(M, g) < % so the previous holds with  — s instead of ¢:
A5 (v, Ps)(t —s) — Ar—s (v, Py9)(0)

> e—ukf(M’g)[(z —s)/ Ps@|dP;—sv|* dvg + %(r —5)2A,—s(Agv, Pso) (1 —s)],

M

and this rewrites easily as inequality (59).
The proof of Theorem 4.1 relies on a modified version of the function

S = %A,(u,go)(s).
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For any closed Riemannian manifold (M", g), any for ¢ > 0 and for any positive “gauging” function
J:[0,t] x M — R, we define

B, 9)(s) i= [M (dPs—yul? (Py@)Jr—s dvg

for any s, u and ¢ as above, where J;_s(-) = J(¢ —s, - ). For the sake of simplicity, from now on in this
section we write Pru, Pr¢ for u;, ¢, for any v > 0, and we write J instead of J;_g.

Lemma 4.3 Let (M", g) be a closed Riemannian manifold, lett > 0 and let J : [0,t] x M — (0, +00)
be a smooth function. Then for any ¢ > 0,

2dJ|?

(60) iBj(u,fp)(s)Z/ (ps((—AgJ—J'—E——ZJRic_)ldut_s|2+2(1—8)J
M

(Agui—s)”
ds J n

dvg

for any s € [0, t], where J is a shorthand for 3J /ds.

Proof When deriving By (u, ¢) with respect to s, we obtain

d .
B0 = [ gu(=Be U lde—sl) = I |dtr—s P+ 20 (d Do i) dv

= /M 0s(—(AgJ)|dur—s|* — JAgldus—s|* +2(dJ, V|du;—s|?)
— J\dus—s|* +2J (d Agus—s, du;—s)) dvg,
where we have used the Leibniz formula
Ag(Jldu—s|*) = (Ag dur—s|* + T Ag(|dur—s|?) = 2(V|du,—s|*. dJ)
= (Ag)|dus—s|* + JAg(Jdus—s|?) — 4Vdu,—s(dus—s, dJ).
Then by using the Bochner formula
~Agldf > +2(dAg f.df ) = 2(IVdf |” +Ric(df. df))

with f = u;_g, we obtain
9By, 0)(s)
ds ’

=/ (ps((—AgJ—j)|dut_s|2+2J(|Vdut_s|2+Ric(du,_s,dut_s))+4Vdu,_s(dJ, dut_s)) dvg.
M
By using the fact that, for all x € M, Ricy > —Ric_(x) we get the lower bound

By )6)

. dJ
> / @5 [(—Agj — J —2J Ric_)|dus—s|? + 2T |Vdus—s|* + 4 T Vdu,_g (— du,_s)] dvg.
M Naa
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Now, for any ¢ > 0, we have

dJ 1|dJ|?
2«/7Vdut_s (ﬁ, dut_s) > —(8J|Vdut_s|2 + ET|dut_s|2 .
Therefore we get
: dJ|?
4 B g)(s) = / s [(—AgJ ey Ric_) \daug—s|? +2(1 —e)JlVdut_s|2] dv,.
ds M e J
We conclude by using |Vdu;—s|? > (Agu;—s)?/n. m|

Lemma 4.4 Let (M", g) be a closed Riemannian manifold satisfying (sK) for some t > 0. Set ¢ :=
1 — e~ 8k(M.8) Then there exists a unique solution J : [0, 1] x M — (0, +00) to the problem

07 | 2ldJ? o
(ED) AgJ+§+E 7 +2J Ric_ =0,
J(O,x)=1,

which satisfies
e_4kt(M,g) < J < 1.

Proof Consider
2 1 +€_8kt(Mag)

8:——1:

—_——>1.
e 1 —e8k(Mg) —

We have

2 dJ?
Ag(J—‘g):—8]‘5—1(Ag1+(3+1)|dj| ):_SJ—S—l(AgJJF%I | )

Define 7 := J~%. Then J solves (EJ) if and only if / is a solution of

Aol + g—ﬁ — 281 Ric_ =0,

1(0,x) = 1.

By Duhamel’s formula, this latter equation is equivalent to the integral equation

(61) I(s,x)=1+4+26 /OS/M H(s—t,x,y)Ric_(y) I(r,y) dvg(y) dz.

Consider the map L*°([0,¢]x M) > f +— Tf € L*°(]0,t] x M) defined by
(Tf)(s,x):=26 /OS/M H(s—17,x,y)Ric_(y) f(r,y)dvg(y)dr.

By the definition of k; (M, g), the operator norm of 7" satisfies

(62) [T |Loo— oo <28 ke (M, g).
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Since

l+e 8 1 4e!
<

2
e 8 = 4(1—e))

=

wIN

for any x € (O, %], the definition of § and (sK) imply that
IT||poe—s 00 < 1.

As a consequence, the operator Id — 7 is invertible, hence I = (Id — 7)1 is the unique solution of the
equation (61). Moreover, by (62), I satisfies

Ipoo £ —————.
(403 = 2%k (M.9)

Since J = 1_1/5, we get (1 —25k;(M, g))l/‘g < J <1, and we conclude from the fact that if x € [0, %]

then e=2* < (1 —x). ad

Corollary 4.5 Let (M", g) be a closed Riemannian manifold satisfying (sK) for some t > 0. Then for
allu e CY(M) and ¢ € CO(M) with ¢ >0 and 7 € (0,1],

(63) / g0|dP,u|2dvg§e4kf(M’g)/ P |dul* dv,.
M M

Proof We only prove (63) for T = ¢ as our proof remains true if 7 is replaced by any t € (0, z]. First
observe that inequality (60) and the lower bound for J given by Lemma 4.4 imply

2e—12ki(M,g) /
M

(64) iBJ(uv‘P)(S) > (.Os(Agut—s)2 dvg.

ds

In particular,

S BI19)(6) = 0,

Therefore, when integrating between 0 and 7, we get
/ @(P¢|du|* — J|dPu|?) dvg > 0,
M
which leads to
/ Pio|dul? dvg > / J|dP,u|2dvg.
M M

Inequality (63) then immediately follows by using the lower bound J > e~ #k (M.g) O

Remark 4.6 Corollary 4.5 can be rephrased in the following way: if (M", g) is a closed Riemannian
manifold satisfying (sK), then for any u € W12(M) and any ¢ > 0,

|dPul* < e M8 P (|du|?)

holds in the weak sense. Of course, the right-hand side can be bounded from above by e'/4* P;(|du|?).

Thus, as a direct consequence of P; being nonnegative and sub-Markovian, if u is k—Lipschitz, then P;u

is e1/8" k_Lipschitz.
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We are now in a position to prove Theorem 4.1.

Proof of Theorem 4.1 We consider again inequality (64). By definition of A and since P;—sAgu =
Ag Pr—su, we can write it as

d - 4

3 Br.9)(s) = e PR 4(A w1, 9)(s).
Since A is monotone nondecreasing in s, A(Agu, ¢)(s) is bounded from below by its value in s = 0.
Then we get

d _ 2
d—BJ(u,go)(s)ze lzk’(M’g)—/ (p(Agut)zdvg.
s nJm

We integrate this latter inequality between 0 and ¢, so that we get

[ ilaul? = garlduPyavg = 20020 [ p(a gy avg.
M M

Using the lower bound of Lemma 4.4 for J, we get

/‘Pt|du|2dvg Z€_4k’(M’g)/ <P|dut|2dvg+e_12kt(M’g)2tf P(Agus)* dug
M M nJm

ze_IZk‘(M’g)(/ oldu;)* dvg +%I/ <p(Agu,)2dvg).

M M

We also have kg(M, g) <k;(M, g) < % for any s € (0, t]. Hence if s € (0, ], then
/ @s|du|? dvg ze_lzkf(M’g)(/ oldug|* dvg —{—Zs/ go(Agus)Zdvg).
M M noJm

Apply this with# = s and u = P;_3v = vy to get

(65) /<ps|dv,_s|2dvgZe_uk’(M’g) /(p|dvt|2dvg+zs/ (p(Agvt)zdvg .
M M nJm

Observe that the left-hand side of the previous inequality can be rewritten as the following derivative with
respect to §:

2 d vtz s
dvi_s|“dvg = — — dvy.
/ @sldvi—g|” dvg ds/ Ps ) Vg
Taking this into account while integrating (65) between 0 and ¢ yields (58). a

Remark 4.7 Theorem 4.2 and Corollary 4.5 are formulated for Riemannian manifolds, but they also hold
for the Dirichlet space obtained when rescaling the Riemannian measure by a constant. More precisely,
consider a closed Riemannian manifold (M", g) satisfying the condition (sK) and, for any ¢ > 0, the
Dirichlet space (M, dg, 1, €) defined by setting

w= Ve and é(u) = / |du|? dp
¢ M
for any u € W12(M). Then the conclusions of Theorem 4.2 and Corollary 4.5 also hold for (M, dg, 11, ).
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4.2 Convergence of the energy

Let us prove now that the Cheeger energy of a Kato limit space (X, d, i, 0, €) coincides with the limit
Dirichlet energy €. Recall that (X, d, i, 0,€) is the limit of pointed manifolds {(My,dg, . ha, O« €a)}as
where the measure and the energy are defined as

fo=——8 __ and %a(u)=/ |du|* djie
Veo (B /7(0a)) M,

for any u € C1(My).
Theorem 4.8 Let (X, d, i, 0,€) be a Kato limit space. Then € = Chy.

Remark 4.9 Theorem 4.8 implies that for Kato limit spaces (X, d, i, 0), the pmGH convergence of the
approximating sequence of manifolds implies the Mosco convergence of the associated energies. As a
consequence, if X is compact then we have convergence of the spectrum of the rescaled Laplacians of
the approximating manifolds to the spectrum of the Laplacian associated with the Cheeger energy. This
generalizes results of Cheeger and Colding [26, Section 7], where a uniform lower bound on the Ricci
curvature is assumed, and of Fukaya [41] under a uniform bound on the sectional curvature.

Proof of Theorem 4.8 Let {(My, g, 04)}« be a sequence of pointed Riemannian manifolds satisfying
a uniform Kato bound and such that {(My,dg, . la,0a, €a)}aca converges in the Mosco—Gromov—
Hausdorff sense to (X,d, u,0,cE). Let T > 0and f: (0, T] — [0, +00) be the nondecreasing function
in Definition 2.1. We know from Proposition 2.12 that d = d¢. Moreover, by Remark 2.9, we get that
(X, dg, u,€) is a PI(R)-Dirichlet space. Therefore, thanks to Proposition 1.21, we are left with showing
that for any u € 9(€), any nonnegative ¢ € D(€) N6, (X) and any ¢ € [0, T],

(66) / @ dT(Pyu) < e ® / P dT (u).
X X

Let u and ¢ be as above. Set L := ||¢| o and let R > 0 be such that supp ¢ C Br(0). Let {ug}a» {@a}
be two sequences, where uy € D(€y) and @y € €. (Xg) N D(€y), such that

E
* Uy —> U,
* the sequence {¢y}q converges uniformly to ¢, and
e 0<¢y <L and supp @y C Bryt1(0y) for any «.

The Mosco convergence €, — € guarantees the existence of {1y} while Proposition A.1 ensures the exis-
tence of {¢q }. Let (P7)s>0 (resp. (Pt):>0) be the heat semigroup of the Dirichlet space (M, dg, (o €q)
(resp. (X,d, u,€)) for any . Fix t € (0, T] and s € [0, #]. Set

a)i= At )(5) and a(s) = At g)5) = 5 [ (P P Ot
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We claim that
(67) limag(s) = a(s).
o
Indeed, by (iii) in Proposition 1.15, the sequence { P/  uq }o converges strongly in L?to P;_su. Moreover,

let us prove that { P¥ ¢y } converges uniformly on compact sets to Ps¢. Since Ps¢ is continuous, this
follows from showing that for any x € X and any given sequence {xy} such that My > x4y > x € X,

(63) hén Psa<ﬂa(xa) = Pso(x).
Let Hy (resp. H) be the heat kernel of (Mg, dy, fte, €a) (resp. (X, d, i, €)) for any «. We have

P2y (xq) = /M Ho (s, X, y)pa(y) dita(y)

for any «, and similarly
Peo(0) = [ HG.x.3000) (),

The heat kernel estimate (20) ensures that we can apply Proposition B.3 to the continuous functions
{Hy (s, X, )0a (- )}a, H(s, x, y)@(y): this directly establishes (68). We are then in a position to apply
Proposition B.1 to make the integrals

als) = [ (PE 10 P g
converge to a(s), as claimed in (67).
From (57), we have
W)= [ PEeuldPy ol dite
Assume from now on that s € (0,¢/2). Accorading to Corollary 4.5 and Remark 4.7, we know that
ay(s) < e Oag (t —s).

Integrating this inequality between 0 and s and dividing by s yields

ag(s) —aa(0) < e4f(t)a(x(t) —ag(l _S)'
S - s
Letting @ — oo, then s — 0, and using expression (57) for a’(s) = A}, (u, ¢)(s) imply inequality (66). O

Remarks 4.10 Similarly to what we pointed out in Remark 2.13, it is clear that Theorem 4.8 also
holds when we assume the following more general assumption: there exists a nondecreasing function
f:(0,T] = R4 such that limg f = 0 and

limsupk;(My, go) < f(t) forall t € (0,T].

a—>00

In particular, when limy, k7 (Mg, go) = 0, we have both d = dg and € = Ch.

According to Remark 2.10, tangent cones (and rescalings (Z,dz, 1z, z,€z) centered at convergent
points) of a Kato limit are obtained as limits of manifolds such that for all ¢ > 0, k; (Mg, g4) — 0 as
o — 0o. Theorem 4.8 then applies to such spaces.
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4.3 The RCD condition for a certain class of Kato limit spaces

In the next key result we prove that any Kato limit space obtained from manifolds {(M, g4)} with
k7 (M}, go) — 0O for some T > O satisfies the Riemannian Curvature Dimension condition RCD(0, n).

Theorem 4.11 Let (X, d, i, 0,%€) be a pointed metric Dirichlet space obtained as the pointed Mosco—
Gromov—-Hausdorff limit of spaces {(My.dg, . la,O«.€a)}, Where {(M[, gua.04)} is a sequence of
closed pointed Riemannian manifolds such that

(H) kr(MJ,gq) — 0 forsome T > 0.
Then (X, d, u) is an RCD(0, n) space.

Proof Our goal is to establish the Bakry-Ledoux BL(0, n) estimate: for ¢ € (0,T), u € %(%) and
@ € D(E) N6, (X) with ¢ > 0, we aim at showing that

AC(P) 2

69) 1 / o(P® — (Pou)?) d = / ¢ + 2 APy ) du,
2 Jx X du n

starting from inequality (59) in Theorem 4.2. Like in the proof of the previous Theorem 4.8, we let {uy }4
and {@y} be two sequences where uy € D(€y) and @y € 6. (Xy) ND(E,) for any o, such that

o Uy S u,

¢ the sequence {@y }o converges uniformly to ¢, and

e forsome L, R > 0,0 < @, < L and supp ¢, C Br+1(0y) for any «.

Take t € (0, 7] and 0 < s <. As in the proof of Theorem 4.8, we set ay(s) := AY (Uq, o) (s) for any o
and a(s) := A;(u, ¢)(s). We know from there that

li&n ag(s) =a(s).

For any o, we let (P/);>0 be the heat semigroup associated with €, and we set
Ccals) = fM Pgwa(AaPta—sua)z dpg and c(s) = /}; Pso(AP;_su)* dp.

Thanks to (v) in Proposition 1.15, we know that Ay P/¥ strongly converges to A P; in the sense of bounded
operators. In particular, for any s € [0, 7), we have the strong convergence

2
Ao PE gug £ APi_gu,
hence the same argument to get the convergence ay(s) — a(s) gives
limceg(s) = c(s).
o
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Thanks to Theorem 4.2 and Remark 4.7, inequality (59) holds on (M, dg,, , (e, €« ) for all , so that for
any 0 <s <t < T we obtain

02
aa(O)—aa(s)Ze_12kt(M‘1’g")((t—s)a;(s)+ 20 )ca( ))

Consider a nonnegative test function § € 65°((0,7)). When rnultiplying the previous inequality by
&/(t —s) and integrating over [0, ¢], we obtain

[ etz e [Ceuoas o020
0 0

o (=) O |Gy

Integrating by parts, we get

ft §6) 4 5 g (0) — / §(5) ao,(s)ds
0 (Z_ ) ( t t Z(Z—S)
ze—IZkt(Ma,goz)(_/ £(s)ag(s) ds—i—/ £(s) Cals) ds).
0 0 "

cals) ds) .

We notice that for any s € [0, ¢],
L
ag(s) < Llug|7, and cq(s) < m”ua”iz-

Recall that £ is compactly supported in the open interval (0, 7); hence we can use the dominated conver-
gence theorem to get that

L) R0 [ ¢
| =g ta0- [ gogees=-[[¢wawa |

The functions a, a’ and ¢ are continuous on [0, 7). The continuity of @ and ¢ follows from [4, Lemma 2.1].

(t—s)c s

The continuity of a’ follows similarly from the same lemma. Indeed, we assumed that ¢ is continuous
with compact support; hence the function [0,7] > s > Psp € %g(X ) is continuous. Moreover, the map
[0,) 55 — P;_su € %(€) is continuous, so [0,¢) > s — dI'(P;—su) € Rad(X) = (CG (X)) is also
continuous, therefore a’ is continuous.

As a consequence, the function a is C! on [0, 1), thus by integration by parts we obtain
t t t 2t —
/ 2O gsa)— [ 29 gy > / £(s)a(5) ds +/ £ 2= () ds.
o (1— ) o (1—s) 0 0 n

Moreover, since a and ¢ are continuous on [0, ¢), for any s € [0, ¢) we get

a2
a(0) —a(s) > (1 —s)a'(s) + wc(s),

that is to say,

%(/Xson(uz) du—/XPsso(Pt—su)zdu)

> (1 —s) /X Py dT(Py—su) +

1 —s)?
( n) /XPS(/)(APt—su)zd/’L-

Inequality (69) coincides with this latter inequality when taking s = 0. |
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Thanks to Remarks 2.13 and 4.10, the two previous theorems allow us to get the following result for
tangent cones of Kato limit spaces.

Corollary 4.12 Let (X,d, i, 0,€) be a Kato (resp. noncollapsed strong Kato) limit space. Then for any
x € X, any measured tangent cone (X, dx, iy, x) is a RCD(0, n) (resp. weakly noncollapsed RCD(0, 1))
metric measure space.

The fact that tangent cones of noncollapsed strong Kato limits are weakly noncollapsed follows from the
local Ahlfors regularity given in Remark 2.18.

Remark 4.13 Corollary 4.12 applies in particular to iterated tangent cones and to convergent rescalings
(not necessarily centered at the same point) of a Kato limit. Indeed, let (X, d, i, 0,€) be a Kato limit
and assume that for some sequence {&q} C (0, +00) such that g, | 0 and some points {xq} C X, the
sequence of pointed rescalings {(X, e, d, e;" i, x4)} converges to some pointed metric measure space
(Z,dz, iz, z). Thanks to Remark 2.19, we know that (Z,dz, iz) has the same properties as a tangent
cone. As a consequence, (Z,dz, z) is a weakly noncollapsed RCD(0, n) space.

S Tangent cones are metric cones

In this section, we prove that the tangent cones of a noncollapsed strong Kato limit are all metric cones.
To this aim, we introduce two crucial quantities. Let (X, d, i, €) be a metric Dirichlet space admitting a
heat kernel H. We recall that n is a given positive integer. For any x € X and s,7 > 0, we define the
®-volume by

0x(5) = () ™2 [ IS gu(y)
and similarly, the 0—volume by
Bu.1) 1= ()2 [ VORI ),
where U is defined by X
(70) H(t,x,y) = (dr1) 2 V@4 forany y € X.
Remark 5.1 We point out the following properties of 65 and ©.

(i) 6x(t.t) = [y H(t.x,y)dup(y) is identically 1 if the Dirichlet space is stochastically complete, for
instance for PI-Dirichlet spaces.

(ii)) The Chapman—Kolmogorov property yields

(71) Ox (L, 1t) = @r)"2H(t, x, x).
(iii)) We always have the following lower bound: for any r > 0,

(72) O (s) > (4ms) ™2™ /45 (B, (x)),

hence if pu is nontrivial, then ® is always positive (but perhaps infinite).

Geometry & Topology, Volume 28 (2024)



Limits of manifolds with a Kato bound on the Ricci curvature 2687

When it is necessary, we specify the space X to which the previous quantities are associated by writing
®§(s) and 9;’( (s, ).

5.1 On a doubling space

We start by recalling an elementary property of the ®—volume that relates it to the density of volume at a
given point.
Lemma 5.2 Let (X, d, ) be k—doubling at scale R.

(i) The function R x X > (s, x) = Ox(s) is continuous.

(i) For all x € X and s > 0 we have that ©O(s) is finite. More precisely, there is a constant A
depending only on k such that for any x € X and s € (0, R?],

B (x
(73) Ox(s) < A,u(—‘/g())'
sn/2
(iii) If there exists ¥ € (0, +00) such that
lim B

r—>0t wpr"

then limg_, o+ Ox(s) =0

Proof For any x € X, by Cavalieri’s formula we can write

oo r2/4s r
Ox(s) = B
0= [ e L o ))(4 s
A simple computation using Proposition 1.2(iii) ensures that this integral converges; hence ®(s) is
well-defined for any s > 0.

Moreover, Lebesgue’s dominated convergence theorem implies that ®(s) depends continuously on
(s,x) € Ri x X . In addition, when 0 < s < RZ, the estimate (73) follows from

B X —d2(x,y)/4s
Or(s) < WEADD) / T auy)
(4rs)"2 Jx\B ;00 (4ms)"/?

1B s5(x)) 2 /as 2
= amsy 2 +/¢§ P S (Bp(x ))(4 )m

S“(B—ﬁ(x))(wfm P> /45 Aol s B dp)

(4ms)n/2 J5
+
- H(B /5(x)) (1 +/ o o—P2 14+ P dp).
= (4ms)n/2 1 2
Now assume that
(B ()
lim ———= =19

r—>0t  wur?
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We have, similarly,

o4 (x.y)/4s =4 (x.y)/4s
O (s) = / ¢ du) + / T duy).
* Br(x) (dms)n/2 M\Br(x) (4ms)/2

The same estimate yields

a2
/ e d=(x,y)/4s d/vL(y) M( R(x)) _p2/4s+lp/R£dp
M\Bg(x) (4ms)"/? = (dms)n/2 2s
_ M(BR(X)) 8_92/4+Apﬁ/R£ dp
(4ms)"2 Jry s 2
Then
o= d2(x,3)/4s
lim  du(y) =0

s>0FT JM\Br(x) (47s)n/2
Moreover, we have

—d2 _ 2
/« o—d2(x.)/4s ) /R/«/Ee o /4wnpn+1 M(Bpﬁ(x)) ;
Br(x) (4ms)n/2 2(470)"2 wa(p/5)"

Note that there is some constant C (depending on x) such that for r < R,

n(Br(x)) = Cr".
Hence the dominated convergence theorem and the fact that

+00 e—p2/4wnpn+l r =42 (x.y)/4s
————dp=06 1) =1 imply that lim ——d =9 O
/0 2m )2 p=06q (1) ply S ) ()2 ©w(y))

We also have the following assertion about the comparison between the measure of balls and the ®—volume.

Lemma 5.3 Let (X,d, 1) be a metric measure space, and n > 0.
(i) Let x € X and ¢ > 0. Then ®(s) = c forall s > 0 if and only if (B (x)) = cw,r" forall r > 0.
(i) If (X,d, ) is k—doubling at scale R, then for any s € (0, R?],

(B 5 (x)) 1(B 5 (x))
(V5" o

where the constant a > 0 depends only on n and the constant A depends only on «.

(74) =Ox(s) <A
(ii1) Assume that for some R > 0 and x € X,
c<Oy(s)<C forall s e (0, R?.

Then for any r € (0, R],
vr" < (B (x)) < Vr",

where the constants v and V depend only onn, ¢ and C.
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Proof (i) This follows from Cavalieri’s principle and some properties of the Laplace transform, see
eg the proof of [20, Lemma 3.2].

(i) This is a consequence of the two inequalities (72) and (73).

(iii) The upper bound is a consequence of (72). The lower bound follows from an argument used in the
proof of [20, Lemma 5.1]. The estimate (72) also implies that, for any p > /7,

W(Bp(x)) < (47s)"2eP /45 C.
Hence, for any ¢ € (0, 1),

w(B S(x)) —d2(x,y)/4es
Osen) =" S0 | o du(y)
(4mres)n X\B_/;(x) (4res)™
WB (X)) 0 H s o dp
TS es P (B 7
= (4mes)n/2 +/¢§ ¢ 28SM( o) (4mes)n/2

SHBE) C T empras o
T (dmwes)yn/2 - enl2 | s 2es
W(B (X))  C [e-(/e=1p /457400
< _
~ (4mes)n/2 gnl/2 |: ]ﬁ
B —(1/e-1)/4
_ B  ce |
= mesy2 | (1—e)en/?
Choosing ¢ small enough so that
1c

m < 56 ylelds that 5(47’[85) < M(Bﬁ(X)) O

dp

1—¢

The ®—volume is continuous with respect to pointed measured Gromov—Hausdorff convergence:

Proposition 5.4 Let {( Xy, do, o, 0a)}a, (X, d, i, 0) be proper geodesic pointed metric measure spaces
k—doubling at scale R such that (Xy, dy, e, 00) — (X, d, i, 0) in the pmGH sense. Let xo € X —>x € X.
Then for any s > 0,

lim OXe(s) =0 (s).

Proof This is a direct consequence of the Proposition B.3. a
5.2 On a Dirichlet space
The following gives a relationship between the ®— and 6#—volume on a PI-Dirichlet space.

Proposition 5.5 If (X,d¢, u,€) is a PI(R)—Dirichlet space and the ®—volume is defined with the
intrinsic distance, then for any s > 0,

Ox(s) = lim 6x(s.1).
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Proof According to Varadhan’s formula (22), we get that for any x, y € X,

d2 X, = lim U(t,x,y).
%( y) ; 10 ( y)
T'he Fatou lemma implies that

(75) Ox(s) < liminf b (s. 1).

To get the limsup inequality, we will use the heat kernel upper bound (21)
v 2 v+1
H(t,x,y) < ¢ R (1 4 del y)) e~ di )4t
~ u(Br(x)) 1v/2 t
for any x, y € X and ¢ € (0, R?). Since there exists C > 0 such that £ > £"t1e=§ < C for any £ > 0,
choosing &€ = (1 + d% (x,y)/t) where ¢ € (0, 1) leads to

Ht.x.y) < C R” gVl et (e (xy)/41

W(BR(x)) 1V/2
which implies that there is a constant C not depending on ¢ € (0, R?] and y € X such that
1
(76) —1UG %, y) 21C(1+ log(7)) = (1= 4e)- {3 (x. )
and then, for any s > 0,
Ct/s Ky
77 O,(s.1) < (9) ©) .
(77) x(s,1) < : "\ 1 4s

So for any ¢ € (0, 1),

lim sup Oy (s, ¢t 5@( $ )
t—>0p x(s.1) \ 1”2z

Then the assertion follows from the continuity of ®, upon letting ¢ tend to 0. |

Remark 5.6 It is worth pointing out that if (X, dg, i, €) is a P, (R)-Dirichlet space then there is a
constant a such that for any ¢ € (0, R?) and any x, y € X, we get the heat kernel bound
/2 1
(B f(x)) arn/?
This easily implies that
t/s —t/s
((472”/2) | Ox(35) = (M(;—f(x))) "0000.0) = (@200, (L),
In particular, using Lemma 5.3, there is a positive constant | > 0 depending only k, vy and » such that for

any x € X and t,5 > 0 with ¢t < R?and s < (16/a2)R2, then

(B /5(x)) ( (B sz (x)\ 7/ _ (B 5(x) (B s (x)\ T
N Sn/2 ( tn/2 ) EQX(S’[)En ' Sn/2 ( [n/2 ) :

(n/2 o

e—dz(x,y)/oct‘
(B () 1772

e—adz(X,J/)/l <H(tx,y)<

(78)

The heat kernel upper bound implies similarly the continuity of the #—volume under the pointed Mosco—
Gromov—Hausdorff convergence of PI(R)-Dirichlet spaces.
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Proposition 5.7 Let {(Xy,do, o, 0a, €a) e, (X, d, i, 0,€) be pointed Pl , (R)—-Dirichlet spaces such
that (Xy,do, o, 0, €a) — (X, d, i, 0,€) in the pointed Mosco—Gromov—Hausdorff sense. Let x € X
and {xq} be such that xo € X for any « and xo — x. Then for any s,t > 0,

lim O (s, 1) = 0 (s.1).
Proof Lets,t > 0. We know that the sequence f,(y) = Hy(t, X, ¥) converges uniformly on compact
setsto f(y) = H(t, x,y). Hence the same is true for the integrand
ha(y) = (4705) ™2 (470" Hy (1. X 9))!1° = (drs) /2~ Unet00)/45,
which converges uniformly on compact sets to
h(y) = (4ms) /2= Ux Ex0)/4s

The uniform doubling condition and the uniform Poincaré inequality yield that there are positive con-
stants C and v, depending only on k and vy, such that

Hy(t,xq,y) <

—C max{ 1, R }e_dg(x“’y)/a
U(BRr2(xa)) 1v/2

forany y € X. But limg po(Bg2(xq)) = 1(Bg2(x)); hence we find a constant such that for any o,
ha(y) < Ce % Gan)/Cs,

Hence the result follows also from Proposition B.3. a

5.3 A differential inequality

We now study the properties of the 8—volume on manifolds satisfying a Dynkin bound. Whenever this
bound is improved to be an upper bound on the integral quantity

/T \/ks(M’g) ds < A
0 s -

for some 7', A > 0, we obtain a monotone quantity that will be crucial in the remainder of this section.

Proposition 5.8 Let (M", g) be a closed Riemannian manifold satisfying
1
n < -
kr(M7. g) = ¢
for some T > 0. For t < T, set Ty(M", g) := e3V"k«(M"-8) _ | Then forany x € M, t € (0, 7) and
s <t/Q2I(M", g)),
a0

X 00y n t S
S+ 55 (s 0) + nTe(M ,g)(; _ ;)Gx(s, 1)

has the same sign as t —s.

(79) t

Remark 5.9 When the Ricci curvature is nonnegative (in which case I'y(M™, g) = 0), our proof shows
that the map A — 6 (As, At) is monotone nonincreasing for s > ¢ and monotone nondecreasing for s <.
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Proof Our proof will use the Li—Yau estimate [17, Proposition 3.3]: if v: [0, 7] x M — R is a solution
of the heat equation, then

2
(80) o 8Vnki (M".g) ldvl” _10v < VI (T L
v2 v at 2t

For simplicity, let us write 8, 6/9¢, 06/ds, U, H, k and T instead of 04 (s, 1), 00x(/dts, 1), 00x(s,1)/0s,
U(t,x,y), H(t,x,y),k:(M",g) and [';(M", g), respectively.
A direct computation implies

00 _ 1 [ U —usas_ dvg

30 _ n 1 —u/as _dvg
2 o =—a — h = —_—

(82) as 2s o+ 452 J. where J /M ve (4mrs)n/2
From (70) and the fact that H solves the heat equation, another computation gives

n d (U 1 2

—— === )-—A \Y

83) 2t ot (4[) et 16t2 VU=
hence

n 10U U 2
(84) > ZW+— —AU E|VU|

where here and in the rest of the proof the Laplacian and gradient are taken with respect to the y variable.
Moreover the Li—Yau estimate provides, when ¢t < 7,

—8\/}11([ |VU| 8«/nkt n
®5) Terz T az( nlogt + 22 ) =e T

Adding (83) and (85), together with the fact that e 3v7kt — | = —¢=8vVnkiT" > _T| yields the estimate

AU IVUP _n | n

Combine (81) and (84) to get

0 _n, 1 1 —u/as  dug / VU |2 —u/as  dvg
) =l U+ /M S Cd P T-ra A reryye2

Integration by parts implies

1 [ Ape-Urs_Ye _ / [VU|? IVUI” —vyas _dve
4s Jyr (4ms)n/2 M 1652 (4mrsyn/2’
hence from (87) we get the equalities
0 _ng L, (L 1\ [ 1xp,-v/as s
(88) a 250 st (s z) /M shve (4rs)n/2’
0 _n 1 1 1 IVUP _yjas  dug
(89 or 2s9_4tsJ_(s_ z)/M 16s < (4ms)n/2
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We use now inequality (86) in (88). Then if r > s, we obtain

0 n J 1 1 1 VU |? —U/4 dvg

———0 —>(———) —n('+1)6-T — F—= ),

ar 250 Tas -\ ( 2+ 1) /M 160 © (dms)yl2
and we have the opposite inequality if # < s. As a consequence, there exists a nonnegative function
: Ry x [0, 7] x M — R such that

30 _ n 1 1 1y n/l 1 1 1\s [ IVUP _yjs dog
(%0) E—ze—m”(r?)“—5(;—7)F9‘F(;‘7);/M 65 ¢ (msyii2

We use now (89) to express in a different way the last term of the right-hand side of (90):

o0 Gt + () (e (G 5+ 5

Using (82) we get

g, J 2(1_1)9+£3_9,

2s 415 2\1 t ds

hence
00 506 1 1 n(l 1 nl (s s(00  sdf
©2) A tos (s t)n 2(5 Z)F0+2t(t 1)9+Ft(az+zas)'
We get the differential equation
s a0 0y _ (1t 1 s

©3) (1 Fz)<t T as) B (s l)n an(s t)g'
Since p . p

s<ﬁ implies ifl—F;,
we get that

00 20 t s

has the same sign as ¢ —s. |

The above proposition has the following immediate consequence under a stronger integral bound.

Corollary 5.10 Let (M", g) be a closed manifold satistying
T
Vks(M™
/ VEMP.8) 4 < g,
0 S

For any t € (0, T'], we set

T Vks(M™®,
D7) = / S(—g) ds.
0 S
Then there exists a positive constant ¢y, depending only on n, such that the following holds. Let t € (0, T|
and s > 0. Set A := A(s, 1) = min{e~cn2As/? e‘4ﬁA}. Then the function

A €[0,A] = Oy (As, Ar)ecn ®ANG/s=s5/0)

is monotone:
(1) itis nondecreasing if t > s,

(ii) it is nonincreasing if t <'s.
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Proof Foranyce€R,A,s>0and¢ € (0, T], a direct computation of the derivative
d c®(A)(t/s—s/1)
g x(As. Ar)e )

shows that it has the same sign as

90 (As, At) . 90 AL i s
A I s +c(§—;)\/kh9(ks,/\t).

IfA< e‘4ﬁA, then k;, < (16n)~!, and since there exists b, > 0 such that e8Vnr _q < by /7 for any
r € (0, (16n)~1], this yields

1 V'S A
94 Iy <buvky; <b ds <b,——.
oY =PV =g 1) s S M oa(1/)
When choosing ¢ = ¢, := nb, we get that

%(Qx (AS, At)ecan(lt)(t/S—s/t))
has the same sign as
00x(As, At) 00(As, At) s s
S As TS Ty, (E—;)Gx()\s, Af) + (E—;)(cn Vi —nT3,)0: (As, At).
In addition, if A < e~ (¢n/mMA-25/t i (94) we get T'y, < /2s. In particular, we have s < t/2T3,. Hence
by Proposition 5.8, when A < A the first three summands in the right-hand side of (95) give a term of the

(95) At

same sign as t —s. Moreover, with our choice of ¢, we have

cnvKkyy —nly, >0,
hence the last term of (95) also has the same sign as ¢ —s. This concludes the proof. |

5.4 Consequences on noncollapsed strong Kato limits

We are now able to prove that tangent cones of noncollapsed strong Kato limits are metric measure cones.

Throughout this subsection, we fix constants 7', A, v > 0 and a nondecreasing function f: (0, 7] — R
such that -
S
f VIO 4o <
0 S

Without loss of generality, we assume that f(7') < 1/(16n) and set

(1) := /(;r —'];(t) dr

forany 7 € (0, T].
According to Definition 2.17, a noncollapsed strong Kato limit (X, d, i, 0) is obtained as
(M da Vg, 0a)) 2> (X d. 1. 0),
where {(My, go)}o are closed manifolds satisfying the uniform estimates
sup ki(Ma.ga) < f(t) forall 1€(0.T) and  infug,(B /7(00)) = w2,
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Theorem 5.11 Let (X,d, i, 0) be a noncollapsed strong Kato limit in the sense of Definition 2.17, and
x € X. Then the following holds.
(i) Any tangent cone of X at x is a metric measure cone.

(i) The volume density
H(B()

-0  wur"

Ux(x) =1
,
is well-defined.

(iii) We have the following relationship between the behavior of the 6 —volume and the volume density:

. __ql—t/s
}1_% Ox(As, A1) =y "7 (x).
The proof of this theorem and Remark 5.1(ii) will imply:

Corollary 5.12 Let (X, d, i, 0) be a noncollapsed strong Kato limit. Then for any x € X we have
1
Ox (x)
Moreover, there is a positive constant v and an increasing function ®: (0, n\T] — R which satisfies
lim;—o4+ ©(¢) = 0 and is such that

lim (47 0)"2H(t, x, x) =
t—0

(0,nT] >t — exp(®(1)) (4 1) 2H(t, x, x)
is nondecreasing.

Proof of Theorem 5.11 Let (X, d, i, 0) be anoncollapsed strong Kato limit obtained as above. According
to Theorem 4.8, we know that we have Mosco convergence of the quadratic forms

2
U /Ma |du|ga dvg,

to the Cheeger energy Ch of (X, d, ). As a consequence, (X, d, s, Ch) is a PI(+/T)-Dirichlet space.
Therefore, the ®— and 0—volume are well-defined on X . Moreover, we know that if x, — x, then

OX(s)= lim OY«(s) and 6 (s.t)= lim OMe(s 1),
a—>+00 a—>+00
According to Corollary 5.10, we also know that for any #,s > 0 with < T there exist ¢, x > 0, both
depending on s and ¢, such that the function
(0.] 3 A > OMe (L5, A1) P30
is monotone. Hence the same is true for the function
(96) (0,8] 3 A > 0X (As, Ar)eK P4,

As observed in Remark 2.18, since (X, d, i) is a noncollapsed strong Kato limit, the measure yu is locally
Ahlfors regular and satisfies, forall x € X and 0 < r <s < +/T /2,
1(Bs(x)) _ C(g)n

o)

pu(Bs(x)) < Cs™ and m <
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We also have the uniform lower bound
vs" CTImATAODINT < (B (x)),
Hence by (78), there exist positive constants ¢ and C, depending on d(o, x) and ¢ /s, such that
¢ <0x(As,At) < C.

As a consequence, the monotone function (96) has a well-defined limit as A | 0, which we denote
by ¥ (s, ). Moreover,

Ox(s.1):= lim 0X(As, A1) = sup 6X(As,A1)e“®?D  when 1 <,
A—>0+ 1€(0,8)

Ox(s,1):= lim 6X(As,At) = inf Gf(ks,/\t)e"q)(’m when ¢ > s.
A—>0+ A€(0,8)
By construction, the function (s, ¢) — ¥ (s, t) is 0-homogeneous:
U (As, At) = 05 (s,t) forall A €(0,1).

Let x € X and let (Y,dy, uy,y) be a tangent cone of (X,d, i) at x. Then there exist a sequence
tegip € (0, +00) with eg | 0 and a limit measure j1y on Y such that

_ — GH
(97) (Xp = X,dp :=e5'd, up :=e5" u, x) 2= (Y, dy, uy, y).

Moreover, the sequence {(X,dg := egld, Hp = 8‘;”/,1,, Chg = 8§_”Ch, x)} g Mosco-Gromov—Hausdorff
converges to (Y, dy, i, Ch, y). Let Hg be the heat kernel of the scaled Dirichlet spaces (Xg,dg, g, Chg)
and Upg the corresponding function such that

Hﬂ (t, X, y) = (47[t)_”/2e_UB(taan)/4t
The scaling property of the heat kernel leads to

Up(t,x,y) = SBZU(slzgt,x, y),
so that we have
Q;CX" (s,t) = Gf(sés, elzgt).

Moreover, Proposition 5.7 ensures that for any s, > 0 we have
. X .
0Y(s.t) = lim 60c%(s.t) = lim 0X(e3s,631) = Ox(s.1).
V0= lim 607G0= lim 0¥ (ehs.ch) = 0x(s.0)
Hence the function (s, ) — 9; (s, t) is also O-homogeneous, but according to Proposition 5.5, we get that
Yo\ — Lim AY
0, (s) = th—% 0, (s,1).
Hence s — @5 (s) is 0-homogeneous and there is some ¢ = @5 (1) > 0 such that for any s > 0,
Y oy —
0, (s) =c.
As a consequence, Lemma 5.3 implies, for any r > 0,
wy (Br(y)) = conr™.
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From Corollary 4.12, we know that (Y, dy, uy) is a weakly noncollapsed RCD(0, n) space, so according
to Proposition 1.27, we know that (Y, dy, py) is a metric measure cone at y. This shows assertion (i).

We have also shown that for any point x € X and for any tangent cone (¥, dy, uy,y) of X at x, the
functions @f and 9; do not depend on the tangent cone Y.

As pointed out earlier in the proof, for any fixed x € X the function (0, v/T /2] 3 r + (B (x))/wnr"
is bounded above and below by positive constants, hence it admits limit points as r | 0. Let @ be one
of these limit points and (r¢)o C (0, +00) a sequence such that ry | 0 and w = limy (B, (X)) /wnr}.
We can assume, up to extracting a subsequence, that the sequence {(X,dgy := ry 'd, iy := ry"it, x)} of
rescaled spaces converges for the pointed measured Gromov—Hausdorff topology to some tangent cone
(Y,dy, uy, y). In particular,

_ ny(B1(p))

Wp

Hence all the limit points @ are equal, so that the volume density is well-defined.

— Y — 1
=05 (1) = tlg% D (s,1).

It remains to show that
lim Oy (As, A1) = 94 ¥ (x),
A—0

that is, to verify that
Ou(s, 1) = 0y S (x),

If (Y,dy, uy, y) is a tangent cone of X at x, then we have shown that
0F (s.1) = Vx(s,1).

Since (Y, dy, iy, y) is a measure metric cone at y, we get that for any z € Y and ¢t > 0,

1 2
Hy(t,y,z2) = —e_dY(y’Z)/‘”,
R O CRE
where we recall that, since Y is a measure metric cone at y and a tangent cone of X at x, for any r > 0,
w(Br(y)) (y))
Iy (y) = ———= = 9x (x).

Wpt

Therefore the function Uy associated to Hy equals

Uy (t.y.2) = d§ (v, 2) + 4t log(Dy () = d§ (1. 2) + 41 log(Vx (x)).

When using this equality in the definition of 0Y (s, t) we obtain

_ duy (2) _ —d2 duy (2)
oY 1) = / Uy (t,y,z)/4s — t/s/ dy (y,z)/4s ZHY =)
y (5:1) Y (@drs)nz o) v© (4ms)m/2

=y (' fY Hy (5, 7, 2) djay (2) = Oy (5)! 7/° =y ()=,
where we have used the stochastic completeness of Y. |
This theorem also has the following useful consequence.
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Corollary 5.13 Let (X, d, i, 0) be a noncollapsed strong Kato limit in the sense of Definition 2.17. Then
at every point x € X, the volume density satisfies

Ux (x) < 1.

Proof Let (X,d, u,0) be a noncollapsed strong Kato limit defined as above and recall that we defined
forall t € (0, T],

(1) = /Ol #ds.

Let x € X. We only need to show that

: X1, 1.\ _ -1
lim 6 (. 51) =9x(x)"' = 1.

Using Corollary 5.12 we know that for some 1 > 0, the function

O,nT]>t exp(?)@nt)”/zHMa(t,xa, Xo)

is nondecreasing. But
lim (471)"2Hpg, (1, X0, Xo) = 1,
t—>0+

hence for any ¢ € [0, 0T,

Xor

)
oM (%t, %t) = (47rt)”/2HMa (t, X, Xq) > exp(——(t)).
n

By Proposition 5.7, we also have
@)

0;2( (ZZ, %t) > exp(——),

n
and the result follows from letting ¢ tend to 0. O

Our next result concerns the measure of balls in a noncollapsed strong Kato limit and the comparison
between the n—dimensional Hausdorff measure and .

Corollary 5.14 Let (X, d, i, 0) be a noncollapsed strong Kato limit in the sense of Definition 2.17. Then
for any p > 0 and ¢ > 0, there is some § > 0 such that for any x € By(0) andr € (0, ],

WU(Br(x)) < wpr”(1 +¢€).
As a consequence, 1 < H".

To prove this corollary we will use, as in [22], the spherical Hausdorff measure defined for any s > 0 and
any Borel set A in a metric space (Z,dz) by

HE(A) = lim 35 (4).

where for any § € (0, +00],
H5(A) = inf{ Zwsrl-s tAC U By, (x;)and r; <8 forallig.
i i
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Following [81, Theorem 3.6] or [69, Theorem 6.6], we have the following result: if #°(A) < co then

r—0 wsrs

for #°—ae. x € A.

Proof of Corollary 5.14 If the estimate were not true, then we would find p, & > 0 and sequences ry, | 0,
Xa € Bp(0), such that the sequence of rescaled spaces (X, r; 'd, ;" i, Xo) converges to some pointed
metric measure space (Z,dz, iz, z) with

pz(B1(z)) = wp(1 +¢).

By Remark 2.19, we know that (Z,dz, iz, z) is a noncollapsed strong Kato limit as well, then by
Corollary 5.13 its volume density is smaller than 1. Moreover, (Z,dz, iz, z) is obtained as a limit of
rescaled manifolds (M, g4) such that for all # > 0,

lim k;(Mq.ga) =0.
a—00

Then according to Remark 4.13, (Z,dz, iz, z) is a weakly noncollapsed RCD(0, n) space. Thus the
Bishop—Gromov comparison theorem holds on (Z,dz, iz, z) and we get

pz(B1(2)) < 9z(z)wn.
hence a contradiction. The comparison with the Hausdorff measure is then straightforward, because if

A C By(o) and e > 0 we find § € (0, 1) such that x € B, 1(0) and r < § yields u(By(x)) < wpr"(14¢€),

so that
w(A) < (1 +e)#"(A). O

Remark 5.15 The above volume estimate can in fact be quantified on closed Riemannian manifolds.
Letv,T,A >0and f:(0,T] — R4 be a nondecreasing function such that

T /
and / @dsz.
0

1
f(T)Em

Then for any p > 0 and ¢ > 0, there exists 6 > 0 depending only on #, f, v and T such that if (M", g) is
a closed Riemannian manifold such that

- Vg (Bﬁ(O))

v < Tl and k;(M,g) < f(¢t) forall t €(0,T],

then for any x € By(0) and r <6,

vg (B, (x)) < war” (1 + ).

6 Stratification

In this section, we prove a stratification theorem for noncollapsed strong Kato limit spaces. To state this
result, we first give a useful definition. From now on we equip R¥ with the classical Euclidean distance.
We refer to (30) and (31) for the definition of the cone distance and the cone measure, respectively.
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Definition 6.1 For k € N\ {0}, a pointed metric measure space (Y, dy, iy, y) is called metric measure
k—symmetric (mm k—symmetric for short) if there exists a metric measure cone (Z,dz, jtz) with vertex z
such that

(Y.dy., puy.y) = (R¥ X Z dpry 7. %5 @ iz, (O, 2)).

where dg« 7 is the classical Pythagorean product distance, Oy is the origin of R¥, and the equality sign
means that there exists an isometry ¢: Y — R¥ x Z such that gguy = %" ® uz and ¢(y) = (0, ).

Let dimg A be the Hausdorff dimension of a subset A of a metric space (X, d). Then our stratification
theorem writes as follows.

Theorem 6.2 Let (X,d, i, 0) be a noncollapsed strong Kato limit. We set, for any x € X,
d(x) := sup{k € N : one tangent cone at x is mm k—symmetric} € {0, ...,n}
and S¥ :={x € X :d(x) <k} foranyk € {0, ...,n}. Then the sets S¥ define a filtration of X
SOcstc...cs" s,
and the following holds:
(i) The set So is countable.

(ii) Forany k € {1,...,n} we have
dimy S¥ < k.

(iii) For p—a.e. x € X the set of tangent cones of (X, d, u) at x is reduced to {(R",d., Ux (x)#", x)}.

The previous theorem was proven for Ricci limit spaces by Cheeger and Colding [24, Theorem 4.7]; see
also [22, Theorem 10.20]. To establish it, they combined the splitting theorem on iterated tangent cones
with a general density argument. Such an argument was formalized in the Euclidean setting by White [96].
The key point consists in dealing with an appropriate upper or lower semicontinuous function, hence we
begin with showing that the volume density Jy, that is well-defined at any point of a noncollapsed strong
Kato limit thanks to Theorem 5.11, is lower semicontinuous.

For the sake of clarity, like in the previous subsection, we fix constants 7', A, v > 0 and a nondecreasing
function f: (0, 7] — R4 such that f(7) < 1/(16n) and

T
dr
/0 GEETS

Any noncollapsed strong Kato limit space (X, d, i, 0) considered in this section is the pmGH limit of a
sequence of pointed Riemannian manifolds {(My, g«, 0« )} satisfying, for all «,

ki(Ma.gq) < f(1) forall 1€ (0.T]  and  vg,(B s7(0a)) = vT">.
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Proposition 6.3 Let (X,d, i, 0) be a noncollapsed strong Kato limit. Then the function ¥y is lower
semicontinuous. Moreover, if {(Xy,dy, la>0q)}a 1S @ sequence of noncollapsed strong Kato limits
pmGH converging to (X, d, i, 0), then for any x € X and any sequence {x,} where xo € Xy for any «o

such that x4 — x, Lo
* Ux (x) < liminf 9y, (xq).
a—>—+00

Proof Recall that the infimum of a family of continuous functions is upper semicontinuous. Our result
is then a consequence of the fact that ¥ ! is the infimum of a family of continuous functions. Indeed
from Corollary 5.12 and Remark 5.1(ii), we know that there exists n > 0 and an increasing function
®: (0,nT] — R4 satisfying limy—o+ ®(¢) = 0 such that the function

(0,nT] >t — exp(®(1))drt)"2H(t, x, x)
is nondecreasing. We also know that
O (x) = inf exp(®(r)) 0 (1, 11).
x () te(lo,nT] xp(®(2)) 05 (4 2 )
The result then follows from Proposition 5.7. O

The next additional result deals with the volume density of weakly noncollapsed RCD(0, n) measure
metric cones and was implicitly present in [38, Lemma 2.9].

Proposition 6.4 Let (Y,d, i) be a weakly noncollapsed RCD(0, n) space which is an n—dimensional
metric measure cone with vertex y € Y. Then Oy (y') > ¥y (y) for any y’ € Y. Moreover, there exists
k € N such that the level set {9y () = Oy (y)} is isometric to the Euclidean space R¥, and (Y, d, i, y)
is mm k—symmetric but not mm (k +1)-symmetric.

To prove this proposition, we shall make use of a general lemma. It was mentioned in [28].

Lemma 6.5 (cone-splitting principle) Let (X, d, u) be a metric measure space. Assume that there exist
00 7 01 in X such that for i € {0, 1} the space (X,d, i) is an n—metric measure cone with vertex o;.
Then there exists a metric measure cone (Z,dz, jtz) with vertex z* such that

(X,d, it,00) = (R x Z,drxz, %' @ uz, (0,z%)),

and the geodesic connecting 0g and 01 coincides with R x {z*}.

Proof With no loss of generality, assume that d(0g,01) = 1. Set S := {x € X :d(09, x) = 1} and equip
S with the length distance dg induced by d. Since (X, d, ) is a metric cone with vertex og, there exists
a bijection between X \ {0o} and (0, +00) x S. We shall often identify an element x € X \ {0oo} with its
image (r, ) through this bijection, and (1,0) € S with ¢. Moreover, for any x; = (r;,0;) € X \ {00},
i €{1,2}, we can write the distance as

99) d?(x1, x2) = (r1 —r2)* + 4r1rasin®(¢/2) = (r1 —r2)* + r1r2 d*(01, 02),

Geometry & Topology, Volume 28 (2024)



2702 Gilles Carron, Ilaria Mondello and David Tewodrose

where ¢ = dg(01,02). We have a similar formula using that X is a metric cone with vertex 01. Moreover,
the geodesic ray originating from og and passing by o; and the geodesic ray originating from 01 and
passing by og produce a minimizing geodesic y: R — X that is parametrized by arc length and such that
y(i) = o; fori € {0, 1}. Using (99), it is easy to see that the Busemann function associated to y satisfies
the following: for any x = (r,0) € X,

(100) b(x):= t_1>1$ t —d(x, y(t)) =rcos(¢p) = %(dZ(oo,x) —d%(01,x) + 1),
where ¢ = dg (0, 01). We set
H:=b"'¢{0}) and =:=HNS.

Note that there exists a bijection between H and C(X), since ¥ = {0 € S :ds(01,0) = 7/2}. From
now on, our goal is to show that X is isometric to H x R.

Let F be the dilation of center 01 and dilation factor A > 0. Notice that F; (y(¢z)) = y(A(t — 1) + 1) for
any ¢t > 0. Then for any x € X,

b(Fy(x))= lim t—2Ad(x, F;-1(y(1))) = Ab(x) — A + 1.
t——+00
Leto € S\ {01} and ¢ = dg(0,01). The previous equality, together with (100), implies that there exists
a unique A = (1 —cos ¢)~! such that Fy (o) € H. We identify & := F (o) with (r,5) € (0, +00) x Z.
Notice that d(o1,0) = 2sin(¢/2), so d(01,5) = Ad(01,0) = sin(¢/2)~!. Moreover, we know that
d(01,6) = +/2, thus from (99) we have dg(01,0) = 7/2. By (99) again, d?(01,5) = (r — 1)% + 2r,
hence
-1

r= (tan(%qﬁ)) .
We also define the point & as follows: let u = (2sin(¢/2))~! and & := F, (). Since d(01,0) =2sin(¢/2),
the point 6 := F,(0) satisfies d(7,01) = 1.

Now consider 01, 02 € S\ {01} and the corresponding values ¢;, r; and points 6;,0;, 6;. Since d(01,0;) =
2sin(¢; /2) fori € {1,2}, and X is a metric cone with vertex o1, the analogue of formula (99) shows that
d?(01,02) = 4(sin(¢1/2) — sin(¢2/2))? + 4sin(¢p1 /2) sin(¢2/2) 4 (51, 52).

Similarly, since d(01,5;) = (sin(¢; /2))~! fori € {1,2}, we get
1 1 )2 N 1
sin(¢1/2)  sin(¢2/2) sin(¢1/2) sin(¢2/2)

Using (99) and the fact that d(0g, 6;) = r; fori € {1,2}, we also obtain

d?(51,52).

d2(51,52)=(

d*(51,62) = (r1 —r2)* + r1r2 d*(61, 62),
so that, after computation,
(101) d?(01,02) = 4sin®(¢1/2) sin®(¢2/2)[(r1 — r2)* + r1r2 d*(51, 62)]
= 4sin®((¢1 — ¢2)/2) + sin(¢) sin(¢2) d*(51.52).
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Now consider x; = (p;,0;) € X \ {00,01} and X; = (p; sin¢;,6;) € H fori € {1,2}. Since (X,d) is a
metric cone in 0y,

d*(x1.x2) = (p1— p2)> + p1p2 d* (01, 02),

d(F1. %2) = (p1 sind1 — p25in ¢2)? + p1p2 sin 1 sin d2 d*(G1.62),
hence (101) yields

d?(x1. x2) —d?*(¥1. X2) = (o1 — p2)* — (p1 sin 1 — p2 singz)? + 4p1 pa sin® (3 (¢1 — ¢2)).
After elementary computation and using (100), we get
d*(x1, x2) = d*(¥1, ¥2) + (p1 cos 1 — p2 €08 $2)* = d*(¥1, X2) + (b(x1) — b(x2))>.

Extending the map X \ {09,01} > x — X € H by setting 09 = 01 = 09, we obtain that x — (X, b(x))
is an isometry between (X, d) and the product H x R endowed with the Pythagorean product distance.
Moreover, the map x = (r,0) — F;((A~1'r,0)) is a measure-preserving isometry of (X, d, i), and this
isometry is the translation by (1 — A1) along the R factor in the decomposition X ~ R x H. Therefore, the
measure /4 is invariant by translation, hence 1 >~ #! ® w . Finally, the measure invariance of the isometry
x = (r,0) = F3((A"1r,0)) also ensures that (H, d, g ) is a metric measure cone with vertex og. O

We are now in a position to prove Proposition 6.4.

Proof By the Bishop—Gromov theorem for RCD(0, n) spaces, the volume ratio is nonincreasing, hence
we know that for any y’ € Y and r > 0,

B, (y’ Bs(y’ Bs(y’
z‘}y(y’)z“( Q) g PBSOD) e BsOT)
wnpr" s>0 wps" s—>+o0  wps"
The Bishop—Gromov theorem classically implies that the asymptotic volume ratio

T /L(Bs(y/))
m —F—F—F——
s—>+o00  wps"

does not depend on y’ € Y. Thus
B
s—>+o00  WpS"
Since (Y, d, ) is an n—metric measure cone with vertex y, the function s — w(Bs(y))/wy,s™ is constantly
equal to Jy (y). As a consequence,

dy () > lim 2 =y (y).

§—>—+00 wWp h

p(Bs(y))
N

Since for any r > 0,

By (y') =

(B (y")
W >y (y),

then ¢y (y’) = dy(y) if and only if the function r > (B, (y’))/w,r™ is constantly equal to dy (y),

which occurs if and only if Y is a n—metric measure cone at y’ thanks to Proposition 1.27. By Lemma 6.5,
if y’ # y, this implies that ¥ is mm 1-symmetric along the geodesic connecting y and y’. |
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Recall that, thanks to Corollary 4.12 and Theorem 5.11, any tangent cone of a noncollapsed strong Kato
limit space is a weakly noncollapsed RCD(0, n) n—metric measure cone. Then in our setting we directly
obtain the following reformulation of Proposition 6.4.

Corollary 6.6 Let (X,d, i) be a noncollapsed strong Kato limit and x € X. Let (Xx,dx, ix,x) be
a tangent cone. Then ¥x, (z) > Ux, (x) for any z € Xy, and there exists k € N such that the level set
{Ux,(+) = Vx,(x)} is isometric to the Euclidean space R¥ and (X, dx, ptx, x) is mm k—symmetric but
not mm (k +1)—symmetric.

Before proving Theorem 6.2, we recall the definition of ¥ from the previous section and provide some
of its classical properties. For any s € R4 and any subset E of a metric space (X, d),

WS (E) = inf{ > ol Ec| B, (x,-)} :

Lemma 6.7 The function 35 satisfies the following properties.
(i) dimg(E) =sup{s > 0: H: (E) > 0} =inf{s > 0: H3 (E) = 0}.
(ii) If %3 (E) > 0, then for #°-a.e. x € E,

7 (ENB
lim sup ool r()) >0,
r—>0+ wsr®

(iii) If E is a countable union of sets {E;}, then 3 (E) > 0 if and only if there exists j such that
HI(Ej) > 0.

(iv) ¥ is upper semicontinuous with respect to the Gromov-Hausdorff convergence of compact metric
sets.

We are now in a position to prove the existence of a well-defined stratification for noncollapsed strong
Kato limits.

Proof of Theorem 6.2 The proof is divided into three cases: first the case k = 0, then the case
k e{l,...,n—1}, and eventually the case k = n.

Casel (k =0) Our argument to prove the assertion about Sy is inspired by [96, Proposition 3.3]. It
suffices to prove the inclusion

So € M:={x € X : ¥x(x) <liminfdx (y)}.
y—Xx
Indeed, it is countable, as it can be written as the union over £ € N \ {0} of the sets
M=l e X ox () + % < Oy (y) forall y € Biye(n)\ {x}).

which are all discrete and countable, since whenever two disjoint points x, y are in .y, they satisfy
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To show the inclusion So C J, let us take x ¢ Jl. Then there exists a sequence {y;}; C X such that
0<rg:=d(x,yy) <1/€and 9y (x) + 1/£ = 9x (y,) for any £ € N \ {0}. In particular, y, — x and

lim 9 () = U (x).

Consider the sequence of rescalings {(X,r, 14, re ", x)}g. Since rg | 0, there exists a subsequence
(X, ry, 14, re" 14, X) b which pmGH converges to a tangent cone (X, dx, ix, X). Moreover, the points
{y¢ }e converge to some y € X, such that dx(x, y) = 1. The lower semicontinuity of dx through pmGH
convergence, together with the choice of {y,},, ensures that

Vx, (y) = liminfdx (yer) = U (x) = 0, (x).
Thanks to Corollary 6.6, this implies that ¥y (y) = ¥x, (x) and (Xx, dx, ttx, x) is mm 1-symmetric.
Hence d(x) > 1 and x ¢ Sj.

Case Il (k € {l,...,n—1}) From (i) in Lemma 6.7, we only need to prove that for any s > 0,
Ho (5%) > 0 implies s < k. Thus we assume

(102) 95,(S%) > 0.
Step 1 Let us write S k as a countable union of closed sets. From Remark 2.18, we know that there exist
C,A>0suchthatforallx e X andall0 <s <r <R,

W(BA(X) ey
vz <€)

Arguing as in [22, Proof of Theorem 10.20], we write S¥ as the countable union over j € N \ {0} of the

(103) pC 1A =Cdx0)/Ryn (B (x)) < Cr"  and

closed sets
Sk .= {x € X :D(B,(x), BZ(z)) > r/j forall r € (0,1/j) and all (Z,dz, jz.z) € Admg}.

where Admyg 4 is the set of mm (k+1)—symmetric spaces (Z,dz, tz,z) that satisfy (103), and
D(B;(x), BrZ (2)) is the sum of the L2—transportation distance [86, page 69] between the normalized
metric measure spaces (B, (x), d, u(Br(x))" 'l By(x)) and (BrZ (z),dz, ,uZ(BrZ(Z))_I;LZL BrZ (2)),
and |u(Br(x)) — /Lz(BrZ (2))|. Moreover, for any j,
skl =) s/ nByo).
NeN
so (iii) in Lemma 6.7 ensures from (102) that there exist j, N € N \ {0} such that

%,(S*7/ N By (0)) > 0.

Step 2 Let us write S k.jn By (0) as a countable union of closed sets. Take ¢ > 0. For any x € X, since
Py (x) < +o00, there exists n(x, ) > 0 such that for all r € (0, n(x, )],

(B (x))

T 0x () =e
n
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and we can define

w(Bo(x))  p(B,y(x)
wno" Wy p"

Then for all ¢ > 0, the set A, . C X defined by

Agc:i={xeX:8(x,e)>c}= ﬂ {x eX: ‘M(Bc(:)) — M(Bp(:))‘ < 8}
WnO Wp P

8(x,€) = sup{r >0: '

< ¢ for all o,pe(O,r]} > 0.

0<o<p=<c
is closed. Hence for any p,q € Q with ¢ < p < g + ¢, the set
P p(Bp—q(x))
S = Aga(p—g) N {x € S¥/ N By(0): g < =21 <
&.p:q &,2(p—q) { N(0):q = on(p—q) —
is compact since it is a closed subset of the compact set By (0). Observe that for any x € S¢ 4 and

0 € (0,2(p —q)], we have
(104) L LRy

and then ¢ —e < ¥x(x) < p+ ¢ as p | 0. Finally, note that

SkJ N By (o) = g Se.p.q-
p,q€Q,q<p<q+e

+87

Step 3 Now let us consider the sequence {&y := 2_e}geN\{0}. By (iii) in Lemma 6.7, for any £ there
exist py, q¢ € Q with gy < pg < g¢ + ¢ such that #_(Se,,p,.q,) > 0, hence by (ii) in Lemma 6.7 there
exist Xy € Sg,,pp,q, and rg > 0 with ry < 2_€+1(pg —¢gy) such that

%éo(sw,m,w N Br,(x¢)) .

475,
wsr]

(105)

As the pointed metric measure spaces {(X,r, 14, re " ks xg)}e all satisfy the volume estimates (103),
up to extracting a subsequence we can assume that they pmGH—converge as £ — 400 to a pointed
metric measure space (Z,dz, iz, z). Since the sets {Sg,, p,,q, }¢ are compact, up to extracting another

subsequence we can assume that the compact sets {S¢,, p,,q, N Br, (x¢)}¢ GH—converge to some compact

set KCB 1Z (z) containing z. Because of the upper semicontinuity of #Z_ with respect to GH—convergence
(ie (iv) in Lemma 6.7) and because of (105), we have #_(K) > ws4~°. In particular,

dimge K > s.

Finally, up to extracting a further subsequence, we can assume that the bounded sequence of rational
numbers {g,} tends to some number Q > 0 as £ — +o0.

Step 4 Now we consider y € K and we let y; € S¢,, p,,q, be such that y; — y. Take r > 0 and consider
¢ sufficiently large so that r < 2¢. We set py := rry. Recalling that r, < 2741 (p, — g4), we get that
p¢ € (0,2(pg — q¢)]- Then the triangle inequality and (104) lead to

W(Bp,(ye)) 0

wn Py
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which rewrites as

(Brro(ye))
(106) % —Or"| <" (2e¢ +1q¢ — Q).
nty
Since ( o)
. W(Brr(yg
lim + = uz(Br(y)),
Z—)—}-oo re

inequality (106) yields uz(Br(y)) = w, Qr" as £ — +oo.

Because of Remark 4.13, we know that (Z,dz, uz) is a weakly noncollapsed RCD(0, n) metric measure
space. In particular, its volume density 9z is well defined at all points, and thanks to Proposition 1.27 the
previous computation shows that forany y € K, (Z,dz, tz) is a metric measure cone at y and 9z (y) = Q.
By Proposition 6.4, this means that there exists an integer k&’ > dimg K such that (Z,dz, iz, z) is metric
measure k'—symmetric. In particular,

k' >s.

Step 5 To conclude, let us show that k > k’. Since (X, d, i, 0) satisfies the volume estimates (103), so
do the rescalings {(X, re_ld, re "I Xg)been\{oy- As (Z,dz, iz, z) is the pmGH limit of these rescalings,
this implies that (Z,dz, iz, z) belongs to Admg. Since for £ large enough we have ry < 1/ and

D(By, (x¢). BZ(2)) < f

this means that x; does not belong to § kK'=1.j But x; € Sk/ and by definition, we have that if k>k
then S¥/ < S*-/ hence k' —1 < k.

Case III (k =n) Lebesgue differentiation theorem holds on locally doubling spaces [58, Section 3.4]
so u—a.e. x € X is a Lebesgue point of the locally integrable function 9. Thus it is enough to show that
whenever x € X is a Lebesgue point of Jx, that is,

lim 19)( d,u = ﬁx(x),

r—0 B, (x)
then any tangent cone at x is equal to (R”, de, dx (x)#", 0,).
Let x be a Lebesgue point of dy, (Xx, dx, ix, X) be a tangent cone and {ry }¢ C (0, +00) be such that
ro 4 0and (X,dg := r;ld, Mo =Ty 1, X) = (Xx,dx, ptx, x) in the pmGH sense. Let us denote by X,
the rescaled spaces (X, dg, fba» X).

According to Corollary 5.12, we know that if we set

1
Bx(z.1) = exp(®(1))(4mt)"/2Hy (1,2, 2)

for any z € X and any ¢ small enough, then

19X(Z)=tlgr(l)ﬂx(2»l)
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and ¢t — Bx(z,t) is nonincreasing. The same is true if we define By, (resp. Bx,) in a similar way
on the rescaled space X, for any o (resp. on the tangent cone (X, dx, tx,X)). Moreover we have
Bx,(-.t) = Bx,(-,t) uniformly on compact sets for any # small enough, implying

o BrGnguE=tmf 0 i)
B1* (x) @ JB{*(x)

1

= lim Bx (z,rg1) du(z)

o d (x
< limf Ux (z) dpz) = ¥x (x).
o qua (-x)

By monotone convergence, letting ¢ | 0 gives
f o ) < 90,
le (x)
By the first statement in Proposition 6.4,

F o @) 2 0k () = Iy ),
le (x)

hence Uy, is constantly equal to ¥y (x) on fo (x). The second statement of Proposition 6.4 implies
that X is isometric to R” equipped with the Euclidean distance and py, is given by ¢#" for some
¢ € (0, 1]. But since for all r > 0 we have ux (Br(x)) = Ox (x)w,r", with #" (B, (x)) = w,r" in R",
we get ¢ = Uy (x). |

7 Volume continuity

This section is devoted to proving the following analogue of volume continuity for Ricci limit spaces as
in [31, Theorem 0.1] and [24, Theorem 5.9].

Theorem 7.1 Let (X,d,u,0,€) be a noncollapsed strong Kato limit. Then p coincides with the
n—dimensional Hausdorff measure #".

The proof of the previous is a direct consequence of the next key result, of [69, Theorem 6.9] and of the
fact that we already know pu < #". Recall that at any point x of a noncollapsed strong Kato limit, the

volume density is well-defined:

Sy () = lim #Br0).
r—>0 wur"

Theorem 7.2 Let (X,d, i, 0,%) be a noncollapsed strong Kato limit and x € X be such that the set of
tangent cones at x is reduced to {(R",de, Ox (x)#",0")}. Then 9x (x) = 1.

As a consequence, we also obtain the following corollary, which generalizes [22, Theorem 9.31] for
manifolds with Ricci curvature bounded below.
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Corollary 7.3 Letn >1,let T,v, A >0 and let f: (0, T] — R be a function such that

/T—'f(s)ds<A.
0 s B

Then for all € > 0 there exists § = 8(e,n, A, v, T, f) such that the following holds. Assume that for all

t€(0,7T],
K/(M",g) < f(t) and W >
If, for some r € (0, Sﬁ],
dou(Br(x),B(r)) <dr,

then
1—e< 2B
wpr"
Proof Assume by contradiction that there exists g such that for all § the conclusion of the corollary
is false. Then we can consider a sequence J; tending to zero and manifolds (M/", g;) satisfying the
assumptions above, for which there exist r; € (0, 8;+/T] and x; € M; such that

(107) dou(Br; (xi), B(ri)) < 6iri,
(108) M—l'zso.
wn't]

The rescaled sequence {(M" rl._2 gi T "vg;, X;)} is a noncollapsing sequence satisfying the strong Kato
bound (SUK), with k; (M;, r;~ 2¢;) tending to zero. As a consequence, up to a subsequence, it converges to
a pointed metric measure space (X, d, u, x). Because of (107) and (108), the unit ball By (x) is isometric
to the unit Euclidean ball B(1) and satisfies

n(Bi(x)

Wp

1| > gp.

(109) ‘

But according to Theorem 7.1, = #" hence in particular  coincides with the Lebesgue measure on
B1(x), contradicting (109). |

In the remainder of this section, we prove Theorem 7.2. In order to do this, we start by proving the
existence of GH-isometries with the appropriate regularity properties.

7.1 Existence of splitting maps

One of the most powerful tools in the study of Ricci limit spaces and RCD spaces is given by e—splitting
maps; see for example Definition 4.10 in [27]. We are going to show that whenever a point x in a
noncollapsed strong Kato limit admits a Euclidean tangent cone, we can construct an e—splitting map
from a ball around x to a Euclidean ball. To this aim, we need an approximation result for harmonic
functions defined on PI Mosco—Gromov-Hausdorff limits, which is proven in Appendix A, together with
the gradient and Hessian estimates shown in Section 3.
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In the following, we denote a Euclidean ball of radius r centered at 0" as B(r), and we write B(p,r) =
p +B(r) for any p € R¥.

Theorem 7.4 Suppose that (X, d, i, 0) is a noncollapsed strong Kato limit obtained from a sequence
{(My, ga»0a)}a» and x € X is a point admitting (R”,d,, Ux (x)#",0") as a tangent cone. Then there
exist sequences {rq }, {€q} C (0, 00) that tend to zero, points x, in M, and maps

Hy = (Mo, hna): Bry(xa) = B(ra)
such that h; o is harmonic on B, (xy) forall i =1,...,n. Moreover, the following holds:
(i) Hgy is an e4rq—GH isometry between B, (xq) and B(ry).
(i) Hy is (14¢&4)—Lipschitz.

(i) 'dHy 0 dHy —1dp| dvg, < 4.
Bra (xa)

(v) r2 f |VdHy|? dvg, < éq.
Bra (xa)

(v) lim Vgo (Btry (Xa))

T on((Ta)" =¥y (x) forall t > 0.
n o

Before proving the previous theorem, we show an improvement of the Lipschitz constant of Lipschitz
harmonic functions whose gradient is suitably close to 1. The argument we use is originally due to
Cheeger and Naber [29, Lemma 3.34], and it relies on the existence of good cut-off functions, the Bochner
formula and some appropriate estimates for the heat kernel.

Proposition 7.5 Let (M", g) be a closed Riemannian manifold and u: B,(x) — R a «x—Lipschitz
harmonic function for some k > 1. Assume that there exists § > 0 such that

er(fonug’)Sf?SL and f ||dul® —1|dvg < 8%
16n B (x)

Then |du| <1+ C(n,«)8 on B,/>(x).
Proof Let y € C2°(M) be a cut-off function as constructed in Proposition 3.1 such that:
(i) x =1o0n B3;/4(x),

(i) x=0o0n M\ B,(x),

(iii) |dx| < C(n)/r and |Agx| < C(n)/r? on By(x)\ Baa(x).
Apply the Bochner formula on B, (x) to the k—Lipschitz harmonic function u in order to get

IVdu|® + 3 Ag (|du|® — 1) = —Ric(Vu, Vu).
Since |Vdu|? > 0 and —Ric(Vu, Vu) < Ric_ «2, this leads to
%Ag(|alu|2 —1) <Ric_ k2.
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Take y € B,/»(x) and multiply the previous inequality evaluated at some z € B (x) by 2H(t, y,z) x(z),
where ¢ € [0, r2], then integrate with respect to z and ¢:

f/ H(t,y,z))((z)Ag(|du|2(Z)—1) dvg(z)de
[0,r2]1x B, (x)

<2 // H(t,y,z)x(z) Ric—(z)k? dvg(z) dt.
[0,r2]x B, (x)

As is immediately seen, the previous right-hand side is not greater than 2k,>(M", g)«2, which is not
greater than 28k2. Thus,

(110) // H(t,y,2)1(z) Ag (Jdu|?(z) — 1) dvg (z) dt < 28k>.
[0,r2]x By (x)
Use integration by parts to rewrite the left-hand side, with simplified notation, as follows:
[ Hxagaup == [ daup -1
= [@mxaul=n-2 [(VHV0duR -1 + [ # 6 (duf -1,

Now

Il AL(H(t, . 2)2(2)(dul(2) = 1) dug (2) dr
[0,r2]1x B, (x) . aH(t )
=- BH(t.y.2) Vo
- /f;wx)(/o o1 df)?f(z)(ldul (z) — 1) dvg (2)

= —f H(r?, y,2)x(2)(Jdul?(z) = 1) dvg (2) + x() (ldul*(y) = 1).
B (x) \—’1-/
Combining these three last estimates with the properties of the cut-off function y, we get
|dul?(y) =1 < 28 +1(y) + 1(y) + 1(y),

where
1(y) = /M H(2. y.2)7(2)||dul?(2) — 1] dvg (2).

C
11(y) = €% / V2 H(ty.2)| [[du(2) — 1] dvg (2) dr,
r [0,r2]x[By (x)\ B3, /4(x)]
C
m =<2 [ H(t,y.2)|ldu2(2) — 1] dvg () .
r [0,r2]x[ By (x)\ B3, /4(x)]

and we are going to establish the estimates
I(y) <Cm&, M(y) <Cmsv1+k2, Tl(y) < Cn)§?,
which are enough to complete the proof.
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We recall the upper bound for the heat kernel, with v = e?n and t <r?,z € M:

_C) 7 v
vg(Br(y)) 1v/2

Moreover, since y € B,/5(x), the doubling condition implies

H(t, y,z) <

_C) o epas
vg (B, (1)) 12 |

Therefore, for any z € By (x) \ B3, /4(x), we obtain

(111) H(t,y.z) <

C
H(r29y’z) S L)-
vg (Br(x))
Using this inequality and the assumption on |du| leads to the estimate
C(n)
I(y) < ——— |ldu|?(z) — 1] dvg (z) < C(n)8>.

Vg (Br(x)) B, (x)
We now obtain the estimate for III(y). Consider z € By (x) \ B3, 4(x), as above. Inequality (111) and

the fact that )

T v 2 1 1
e’ /80¢ dr = }’2 e—l/SOt dr
0 tv/2 0 tv/Z

C(n) r? v o280 4, _ C(n)r?
vg (Br(x)) Jo /2 Ug(Br(x))’

imply that

r2
/ H(t,y,z)dt <
0
and as a consequence
I(y) < C(n)f |ldul?(z) — 1] dvg (z) < C(n)8>.
B (x)

As for II(y), we use the Cauchy—Schwarz inequality twice, first in dvg and then d, together with the
result of Lemma 3.3,

V,H(,y,z)? C
[Teer DR, () CO)
M H(ty.z) t
in order to obtain

_C) (" |V-H(t.y.2)|
100 =Z2 [ oo T VD 6 =1 ang 2

1 ( / 5 2 1/2
— H(t, y,z)||du|“(z) —1|" dv (z)) dr
V1 \JB, (x)\ B3y a(x) | [ dv

Hit,
sC(n)( / ( y %)
[0,r2]x (B, (x)\ B3y /4(x))

o —r2/80¢ Lo —1/80¢
/0 A€ dt:/o A+v/2°¢ dr,
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we have

2 2
/r H(t, z,y) dr < /r C(n) rY e—r2/80t & < C(n) ‘
0 ! “Jo vg(Br(x)) t1Hv/2 ~ vg(Br(x))

Then we obtain

I(y) < C(n)(1 +«k>)/? |du|?(z) — 1] dvg (2) v < C(n)(1+«2)"2.
)

r

This allows us to obtain the desired bound on |du| over B,/ (x). |
We are now in a position to prove Theorem 7.4.

Proof of Theorem 7.4 Let x € X and assume that (R”, de, 9x (x)#",0") is a tangent cone at x. Then
by definition of tangent cones of strong Kato limit spaces, there exist sequences (ry)q C (0, +00), 7o | 0
and x, € M, such that

(M‘x’ r(x_ldgot’ r(x_n dvgot’ Xa) — (Rn’ d€v ﬁX(x)%n’ On)’

and property (v) holds. Write g4 = 1, 2gy and jq = ;" dvg, . Balls with respect to g, are denoted by
Bj (¥). It is enough to prove the existence of a map Hy: Bi(xq) = B(1) satisfying properties (i) to (iv)
with respect to the rescaled metric g, and with ry replaced by 1. Then the map on B, (x4) is simply
obtained by rescaling H, by a factor r,. As a consequence, in the rest of the proof, we only work with
the rescaled manifolds (M, gq).

Consider the coordinate maps x; : R” — R foralli = 1,...,n. Then x; are harmonic and we can apply
Proposition E.10: for all ¢, there exist harmonic functions /; ¢ : By (xg) — B(1) such that

(i) hio — xi|g@) uniformly, and

@ii) forall s <1,

tim [ il dpa = [ ldnPOx (0 00 = 0n" 0 (1),
@700 JBy(xa) “ B(s)
Define
Hy = (hl,ot, cees hn,oc): B1(xq) — B(1).
Since Hy converges uniformly to the identity Id,, = (x1,..., X5), it is not difficult to show that H is an

eq—GH isometry between B (x¢) and B(1), where (g4)q C (0, +00) is a sequence tending to zero. In
the rest of the proof, we will take the freedom of modifying this sequence tending to zero while keeping
its notation.

Since 1o (B1(xg)) tends to ¥y (X)wy, the second property implies that

lim |dhi o3, dpta = 1.

@00 /B (x)
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Using the first estimate in Lemma 3.6 we then deduce that there exists C(n) > 0 such that
_sup  |dhialg, = Cn),
B3/4(xa)

that is, h; ¢ is C(n)-Lipschitz on B, /2(Xq). We can then apply Proposition 3.5 and get some uniform
estimates

f Vb, dpa = CO.
Bi/2(xa)

Then, Proposition E.6 in Appendix E ensures that |dh; 4|z, tends to 1 in L?. By additionally using the
fact that (M, 2¢) is doubling, we have

. 2
lim |dhiglz, —1|" diue =0.
a0 El/z(xa)‘ e | ¢
This, together with /; o being Lipschitz, implies
lim 4 \ldhialZ, —1|dpe =0
@700 JB1/2(xa) “
Recall that, as observed in Remark 2.10, a sequence of rescaled manifolds converging to a tangent cone
of a strong Kato limit is such that for all > 0
llm kt (Mds ga) = O
a—>00
Modifying the sequence (g4 )q if necessary, we have
k1/4(Ma»§a) <éq and f; “dhi,a%a_l’dﬂa <3§-
Bi/2(xa)
This means that the assumptions of Proposition 7.5 are satisfied, therefore for o large enough £; 4 is

(14-&q)-Lipschitz on the ball B /4(xq).

Applying Proposition 3.5 and using again the doubling property, we also obtain

£ Vb, e =Cuf,
Bi/a(xa) Bi1/2(xa)
1 1

Here we have used that kr;zT(Ma, Za) < 1/16n. Then for large enough o, we have min{i, r;ZT} = 3.

|dhilz, —f~ |dhialz, dita| djte < o
Bi/2(xa)

As a consequence, up to replacing ry by 7o /4, hj o is (14-e4)-Lipschitz on B: (x¢) and satisfies
f~ \ldhial%, —1]|dpa < e and f~ Vdhiglz, dite < €a-
Bi(xa) By (xa)
In order to obtain properties (iii) and (iv) for Hy, one can consider the function x; + x;. Since we know
that h; o + hj o converges uniformly to x; 4+ x;, by arguing as above we get

lim {dhia.dhja)g, —dijldue = 0.

=00 J B} (xq)

Then the same argument that we used for /; o finally leads to properties (iii) and (iv) for Hy. O
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Remark 7.6 The same argument as above shows that if (X, d, i) is a noncollapsed strong Kato limit
and x € X admits an mm k—symmetric tangent cone, then there exist harmonic e—splitting maps from a
ball around x to a Euclidean ball of the same radius in R¥.

7.2 Proof of Theorem 7.2

Our proof is inspired by the argument illustrated in [22, Theorem 9.31] and [43, Theorem 1.6]. Both
proofs are based on degree theory.

Proof Let x € X admit a Euclidean tangent cone (R”, d., ¥y (x)#", 0™). Consider sequences ry, £y
and Hy: By, (xq) — R™ as in Theorem 7.4. Let py: By, (xq) — R be defined as py(-) = || He(-) %
Fix 14 € (%ra —2¢eqty, %ra — sara). Since pgy is smooth, by Sard’s theorem 7, can be chosen so that rg
is a regular value of p,. Now define the compact set

Qo =1{y € Bry (xa) : [Ha (V)| = 7}
Since Hy, is an (g47y)—-GH isometry, we have
Ho(Bryja—3rgeq (Xa)) C B(%”a - 280(’"0()-

Also, any y € By, (xq) such that [|Hy(y)| <ry/4 —eqrq belongs to By, /4(xq). Then with our choice
of interval and 7, we have

(112) By ja—3eqrq (Xa) C e C By a(Xa).

We claim that if there exists B C A finite and such that Hy : Q4 — B(7y) is surjective for any o ¢ B,
then ¥y (x) = 1. Indeed, if this latter statement is established, then the estimates on d Hy and on the
Lipschitz constant of H, imply

" (B(ra)) < (1 + )" vg, (2q),
which, together with the inclusion above leads to
on((1-12¢a) - 37a)" = (1 + £0)" Vg, (Br, /4(xa))-

Together with (v) in Theorem 7.4, this shows that ¥y (x) > 1. But since 9y is lower semicontinuous, we
already know that 'y (x) < 1, then ¥x (x) = 1.

In the rest of the proof we show by contradiction that there exists B C A finite and such that for all « ¢ B,
Hy: Qy — B(ty) is surjective.

We first assume that M, is oriented. Assume that Hy is not surjective. We let ®, be the unit volume
form of (My, g4), that is to say,

@a € (6OO(AnT*Ma), |®a|ga (y) = 1 fOI' all y € Ma.
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Since Qg is compact, the set B(zy) \ Hy(24) is open and there exists an open ball B(py, y) C
B(ty) \ Hy (). Observe that there is a diffeomorphism ®g: [0, 1] x S"1 — B(zg) \ B(pea, 7o) such
that ®y ({0} x S*~1) = 9B(zy). Any differential n—form on [0, 1] x S”~! can be written as

fdt/\QSn—l == d(F QSn—l),

where F(t,0) = fot f(s,0)ds and Qgu-1 is the unit volume form of S*~!. Since the pullback of
F Qgn—1 on {0} x S"~1 is zero, we obtain an (n—1)—form y, on the set B(zy) \ B(pa, 1) such that

dyg =dxi A+ Adx, and (,ye =0,
where (o : 0B (tq) — B(7q) is the inclusion map. We then define fy: B, (xq) — R by
H;(dxl ARREEIAN an) - dhlya VARREIAN dhn,a - fa@a,

so that for y € By, (xq),
Ja(y) = det(dyHoe(el)» cees dyHa(en)),

where (e, ..., e,) is a direct orthonormal basis of (7y, M, g4(y)). We also have that for any y € By, (xq),
£.2(y) = det("dy Hy 0 dy Hy).

We also have the estimate

(113) | fal = (1 +€a)",

and with the formula

VXfa@a = Zdhl,a VARERIVAN dehJ’a /\"'/\dhn,a
J
we easily obtain

(114) IV fal f”(1+8a)n_1|VdHa|-

Now observe that Hy (02¢) = 0B, : if x € 0Q2¢, then | Hy (x)| = 7o and Hy(x) € 0B (14 ) because 74
is a regular value of py = || Hy||?. Then Stokes’ theorem implies

/ H;(dxl/\---/\dxn)=/ dH;()/a)=/ (to © Hy)*yq = 0.
Qg Qq 02

Hence
Qq

Denote by By the ball B, /»(xs). We introduce

Mgy ::f f(x dvga.
Ba
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We can write

Ima| = ma—/Q Ja| = fQ . (fot(x)_fa(y))dvga(x)dvga(y)'
By
= % B | fo(X) = Ja ()] dvg,, (x) dvg,, ()

5 1/2
B vgot(gza) (fBaxBa |fa(X) _fa(y)| dvga (X) dvgtx(y)) .

Thanks to the first inclusion in (112), for « large enough B, /g(xs) C 24. Then, since (Mg, go) is
doubling, we know that the ratio vg, (By)/vg, (2¢) satisfies a uniform upper bound. Moreover

f [ fa0) = foe )P dvgy () dvgy (1) < zf | o — o dug,
By xBgy

o

Using the Poincaré inequality, estimate (114), the doubling condition and estimate (iv) from Theorem 7.4,
we obtain that

(116) f | foo —mg|? dvg, < Crgf |VdHy|? dvg,, < Crgf |VdHy|? dvg, < Céq.
By o 2By

We can now conclude that
(117) Img| < C+/eq and fB | fo| dvg, < |mql +fB | fo —ma|dvg, < C\/eq.
Observe that if S is a n X n symmetric matrix with ||S] <2, then

det S = det(Idy, + (S —1Idp)) > 1 — Cp||S —Idy .

Hence,

(1+sa)"f |fa|dvgazf [ fal? dvg,
By By

= f det(‘dy Hy o dy Hy) dug,

o

Bqy
Then using the doubling condition and estimate (iii) in Theorem 7.4, we conclude that

f |l dvgy = (14 €)™ (1 — Ceo).

o

and for o large enough we obtain a contradiction with (117).

If M,, is not oriented, consider the two-fold orientation covering 7y : Ma — My, and choose X € 7, 1 (xq).
We observe that My endowed with the pullback metric g, = 7Ty 8o satisfies for all s > 0,

ks(]\//}(w :g\a) = kS(MCh ga)-
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Then (Ma, Zo) is PI at the same scale as (My, go). Moreover, the map
ﬁa = H(x O}Ea: B(.SC\, ra) —> B(Ta)

is (1+e&q)-Lipschitz and satisfies properties (iii) and (iv) of Theorem 7.4, Then we can apply the
same argument as above and show that ﬁa: Ty l(Qa,) — B(ty) is surjective. It finally follows that
Hy: Qo — B(ty) is also surjective. O

Appendix

In this appendix, we provide a proof of Theorem 1.17 and of several other useful convergence results.

For the next two sections, we put ourselves in the following setting: we let {( Xy, do, s Oa) b, (X, d, i, 0)
be proper geodesic pointed metric measure spaces such that

e (Xg,dg, ta,0q) PmGH, (X,d, u,0), and we use the sequences {Ry}, {4} and {D,} given by
Characterization 1, and

e there exists kK > 1 and R > 0 such that the spaces {(Xy, ds, e )} are all k—doubling at scale R,
hence so is (X, d, u).

Appendix A Approximation of functions

The following result is known by experts. It says that the space €. (X) is somehow the limit of the spaces
{6.(Xq)}, in the sense that any ¢ € 6.(X) can be nicely approximated by functions ¢y € €. (Xgy).
Proposition A.1 For any r > 0 and any « large enough, we can build a linear map
Ao 6c(Br(0)) = €c(Xa)
such that the following holds for any ¢ € €.(B,(0)):
(1) If0<¢=<L,then0<sdyp <L forany «.
(i) The convergence sy @ & ¢ holds.

(iii) The functions {Ay@}, are uniformly equicontinuous.

(iv) There exists a constant C > 0 depending only on « such that if ¢ is A—Lipschitz, then ¢ is
C A—Lipschitz.

Proof Letr > 0. With no loss of generality, we assume that sup, &, < r/8 and that 2r < Ry. Let
@ € 6c(Br(0)).
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Step 1 (construction of dy¢) Let « be arbitrary. Let %, C X, be a maximal 2e,—separated set of
points, ie a maximal set such that X, = Upe% Bje, (p) and for any p,q € 9,

P#q = Be,(p)N Be,(q) = 2.
For any x € X, we set V'(x) := D¢ N Byg, (x) and we point out that
(118) #V(x) < Pl

Indeed we have |, e (x) Beo (P) C Bse, (x) and jig(Bse, (x)) < ta(Boe, (p)) < k* fta(Be, (p)) for any
p €V(x).
Let us consider the 1-Lipschitz function y: [0, +00) — [0, 1] defined by
1 ifr <1,
(119) y@)=492—1t iftell,2],
0 if t €2, 400).

For any p € 9, we define functions §g 0% &) Xa —> R by

£%(x)
o%(x)’

§§(x>=x(m), =Y B, )=

2e
« PEYDy

for x € X4. By construction, 1 < 0% < k* (the upper bound actually follows from (118)), the function El‘f
is (14k*)(2e¢)~!-Lipschitz, and
>t

PEDy
Then we define

0o =og =Y o(Pu(p)) &L
yASIR

As alinear combination of compactly supported Lipschitz functions, ¢, € Lip,. (Xy). Moreover, supp ¢ C

By 456, (0q). Linearity of the map o is clear from the construction. Finally, property (i) is trivially
respected.

6c . . .
Step 2 (convergence ¢ —> ¢) Let us show that if @, is the modulus of continuity of ¢, defined by
wg(8) = SuPy(x,y)<s |9 (x) —@(y)| for any § > 0, then

(120) l 0 Po — Pl o0 (X i) < K0y (S6q)  forany a.

Take x € X,. Then

D (0(@a(x) — 9(Pa(p)))EX (x)

yAS

< D wp(d(@a(x), Pa(p)))ép (x)

DEV(x)

< wy(5&q).

|¢ 0 P (x) — g (X)| =

Cc
Hence (120) is proved, and consequently ¢y —> ¢.
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Step 3 (equicontinuity and Lipschitz estimate) Take x, y € Xy. Then

0a(X) —0a(y) = D [p(Pa(p)) — 0(Pa (X)) (ER (X) — £5 (1)

PEDy

= Y [p(@a(p) — p(Pa(x)](E (¥) — £ (1))

PEV(X)UV(y)
Observe that when p € V' (x) UV (y), then dy (x, p) < 4eq + do(x, y), hence we have

l9(Pa () — @(Pa(x))| < wy(da (X, p) + £a) < Wp(5ea + da(x, y)).

Using
4

S I ) — £ )] fmin{z, LI

2¢e
PEDy o

we obtain the estimate

1+«* 64 .
¢ () — 0 ()] < (Hz)f(p(g)da(x’y) if do (X, y) < €q,

2wy (6dg(x,y)) if do(x,y) > &q.
In particular, if ¢ is A—Lipschitz, then ¢y is 12(1 + k*)A -Lipschitz. This estimate also implies the

equicontinuity of the sequence: if § € (0, 1) and dy (x, y) <6, then

|00 (x) — 9 (7)] < Wp(67/8) +2(1 4+ k*) @]l Lo V3. O

Appendix B Convergence of integrals
In this section, we prove two results about convergence of integrals under pmGH convergence that are
used repeatedly in this article.

We recall our setting: {(Xq, do» o 00)}ers (X, d, i, 0) are k—doubling at scale R proper geodesic pointed
metric measure spaces such that (Xy, do, ta, 0o) — (X, d, i, 0) in the pmGH sense, and we use the
notation of Characterization 1.

It is easy to prove the first convergence result.

Proposition B.1 Let u € C(X),v € L?(X, ) and uy € C(Xg), Vg € L*(Xq, (o) be such that

e supy |[ugllLe < oo,
e 1, — u uniformly on compact subsets, and
e vy — v strongly in L2,

Then
i 2 _ 2
1m/ uavadua—/ uv-du.
o« Jx, Xy
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2

Proof The result follows from establishing the weak convergence uq v, L7, uv. Notice first that the

hypotheses of the proposition imply

sup |[Ugvg|lz2 < +oo.
o

€. . G L2
Moreover, when @, —> @, then obviously @guq —> @u, and as vy — v we get

lim PaUa Vg ditg =/ puvdu. |
X

a—>—+00 Xo

We make now a few useful remarks. The first point is that for any r > 0,
121) Xq € Xg—>xeX = lim pue(Br(xg)) = n(Br(x)).
a—>—+00

In full generality, this convergence result holds when (9B, (x)) =0 [12, Theorem 2.1], and this condition
is guaranteed by the doubling condition Proposition 1.2(v). We also have that for any r > 0,

Cc .
(122) P —> ¢, XqE€Xgq—>x€X = lim Qo dibe = / pdu.
By (xa) By (x)

a—>—+00

Even better, the convergence result takes place as soon as ¢y € €(X,) converges uniformly on compact
set to ¢ € 6(X).

The above convergence results (121) and (122) imply, by definition, that when r > 0, p > 1 and
Xg € Xo — x € X, then

L?
(123) 18, (xe) = 1B, (x)-
This implies the following criterion for L? weak convergence.
Lemma B.2 For p € (1,00), let uy € L?(Xgy, ) and u € LP(X, 1) be given. Then uy L% wifand
only if

o

sup [|uq|Lr < o0,
(124)

Xqg € Xg—>x€X, r>0 = lim uadua:f udu.
By (xa) By (x)

o

Proof The direct implication follows from (123). For the converse one, consider B C A such that
{ug}gep converges weakly in L? to some v. Then by (123), for any r > 0 and xg — x we have

fBr(xB) ugdug — fBr(x) v du. The assumption gives fBr(x,;) ugdug — fBr(x) u du, hence we get

f udp =f vdpu.
B, (x) B, (x)

By the Lebesgue differentiation theorem (true on any doubling space), this implies u = v u—a.e. |

Our second convergence result is the following.
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Proposition B.3 Let u € 6(X) and uy € 6(Xy) be such that

* uy — u uniformly on compact subsets, and

e there exist C,y > 0 such that for any o and piy—a.e. x € X,
(125) g (x)] < C e V%),
Then the functions u, and u are LP—integrable for any p > 1 and

() / uaduw/udu,
X, X

(i1) uy — u strongly in LP when p > 1.

For the proof of this proposition, we use the following lemma, which is a consequence of the ideas of the
proof of (73).

Lemma B.4 For any ¢ > 0 there exists A > 0 depending only on c, k and R such that for any o € X,

(126) f O 44 (x) < Au(Br(0).
X

Moreover, there exists : (0, +00) — (0, +00) depending only on ¢, k and R such that B(p) — 0 when
p — 400 and for any p > 0,

(127) / O 41 (x) < B(P)u(BR(0)).
X\Bp(o)

Proof We have
—ed? —ed?
[ e ) < iBrlon+ [ o0 ),
X X\Br(0)
By Cavalieri’s formula and Proposition 1.2(ii) we get that for any p > R,

+o00 +o00

/ e—cd*(0.x) du(x) = / ZCre_Crzu(Br(o)) dr < [L(BR(O))/ 2ere AR gy
X\By(0) p P

We can now prove Proposition B.3.

Proof of Proposition B.3 As a consequence of the previous lemma, for any p > 1, we get
(128) | lal” da < Bota(Brioa)).
th\Bp (™

where B depends only on p, y and k. The discussion above implies that

P
loc,

Ug —> U.

With the estimate (128), we get that the sequence {||uq||z»} is bounded, hence uy L7, . But the estimate
(128) implies the validity of the interchange of limits

lim lim [ug|? dig = lim lim [ug|? ditg,
p—>+too By (0a) @ p—>+oo By (0a)
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that is to say,
fim / tal” djiq = f ul? du.
a Xo X

P o . .
Thus uy L%, 4. The statement Proposition B.3(i) is proven in the same way. O

Remark B.5 When tl;e functions u are only assumed to be measurable, the conclusion Proposition B.3(i)
holds assuming uy Lioes 3y in place of the uniform convergence on compact sets. Indeed this hypothesis
implies that for any R > 0,

lim Uy dibg = / udu,
* JBRr(oa) Br(o)

and the proof of Proposition B.3 can be applied. But we won’t need this refinement here.

Appendix C Heat kernel characterization of PI-Dirichlet spaces

In this section, we provide a set of conditions on the heat kernel of a metric Dirichlet space (X, d, i, €)
for it to be regular, strongly local and with d¢ being a distance bi-Lipschitz equivalent to d. We use this
result in the next section to prove Theorem 1.17. We let R > 0 be fixed throughout this section.

C.1 Heat kernel bound

We need an important statement about regular, strongly local Dirichlet spaces. It is the combination of
several well-known theorems [48; 77; 85]. If (X, d, u,%€) is a metric measure space equipped with a
Dirichlet form with associated operator L, a local solution of the heat equation is any function u satisfying
(0; + L)u = 0 in the sense of [84]; see also [20, Definition 2.3].

Theorem C.1 Let (X,J, u,€) be a regular, strongly local Dirichlet space and let d be a distance
compatible with J. Then the following are equivalent.

(cl) (X,d,p,€) is a Pl (R)-Dirichlet space.
(c2) € admits a heat kernel H satisfying Gaussian bounds: there exists B > 0 such that

-1
(129) BT bR < k) < P )b

p(B sz(x)) p(B sz(x))
forallx,y € X andt € (0, R?].

(c3) The local solutions of the heat equation satisty a uniform Holder regularity estimate: there exist
constants € (0, 1] and A > 0 such that if B is a ball of radius r < R and u: (0, %) x 2B — (0, 00)

is a local solution of the heat equation, then for any s,t € (r?,2r?) and x, y € B,

"7
A

(130) us. x) —u(t. p)| < — (VIt —s[+d(x. )" sup |ul.
r (0,r2)xB
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As a corollary, the heat kernel of a regular, strongly local PI-Dirichlet space satisfies the following
properties.

Proposition C.2 Let (X, dg, i, €) be a regular, strongly local, Pl ,, (R)-Dirichlet space for some k > 1
and y > 0. Let d be a distance on X bi-Lipschitz equivalent to d¢. Then € admits a heat kernel H such
that the following hold.

(a) H is stochastically complete (12).

(b) There exists B > 1 such that the Gaussian two-sided bounds

B~ Bt B —(x,y)/Bt
(131 B X,y < H(t, x, <—— ¢ X,y
: (B () X0 =B )

hold for all x,y € X and t € (0, R?].

(c) Thereexist o€ (0, 1) and A > 0 such that forany x,y,z € X and s,t € (0, R) such that |t —s| <t /4
and d(y,z) < V1,

(132) |H(s,x,2)— H(t, x, y)| < A( Vi ”'j;d(y’ Z))aH(t,x, 7).

The next theorem, which is the converse of Proposition C.2, is our key statement to establish Theorem 1.17.

We dedicate the rest of this section to proving it.

Theorem C.3 Let (X,d, i, €) be a metric Dirichlet space such that (X, d) is geodesic and for which a
heat kernel H exists and satisfies (a)—(c) of Proposition C.2. Then (X, d¢, i, €) is a Py, (R)—Dirichlet
space for some k > 1 and y > 0, depending only on the constants from (b) and (c), and the distance d is
bi-Lipschitz equivalent to the intrinsic distance dg.

C.2 Domain characterization

In order to prove Theorem C.3, we start by showing the following crucial proposition. It is a generalization
of a similar result of A Grigor’yan, J Hu and K-S Lau [52, Theorem 4.2] —see also [51, Corollary 4.2]
and references therein — where the measure is additionally assumed to be uniformly Ahlfors regular.

Proposition C.4 Under the assumptions of Theorem C.3, the domain of € coincides with the Besov
space B2 oo(X), consisting of the functions u € L?(X, jt) such that

N? = limsup }2 [X fB ) —uO) () ) <o

Moreover, there is a constant C depending only on B such that for any u € %(€),

LIN@)? %) < CN@)>.
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Proof For any function u € L?(X, j1), define the decreasing function ¢ — €, (1) where for any ¢ > 0,

€00 = e = | XH(r,x,y)(u(x)—u(y»Z%;W‘

We first observe that, because of assumption (a), a function u belongs to % (€) if and only if sup, €, (u) < oo.
Moreover, if u € 9(€), then €(u) = lim,_, o+ €;(u). This is explained in [51, Section 2.2], for instance.

Step 1 We begin with showing the easiest inclusion, namely %(€) C B3 o0(X). Take u € 9(€). For
t >0, set
du(x) dpu(y)

H(t. 6, y) () —u(y)* ==

I(t):= /
{(x,y)eEXxX:d(x,y)<+/1}
Observe that /(1) <€;(u) < é(u). The lower bound for the heat kernel given by assumption (b) implies

2t

p~! B2 (x,y)/1 2dp(x) du(y)
/ ek Y _ apix) aply)
(t)z/;(x,y)eXxX:d(x,y)fﬁ} M(Bﬁ(x))e (U(X) u(y)) 2t
-1,-8
2B [ - au ane),
X B\/;(x)

hence letting # tend to 0 shows that N(u)2 < 2BeP€(u).

Step 2 In order to prove the converse inclusion, we need some volume estimates. Our assumptions imply
that the measure u is doubling at scale R. Indeed for all x € X and r < R, thanks to assumptions (a)
and (b) we have

—48 w(Bar(x)) <

-1
b e B =

[ Hexnauo) = [ HE2x o) =1,
By (x) X
and therefore
W (Bar (x)) < Be*® (B (x)).
Because of the doubling condition at scale R, we obtain for s <r <2R and x € X,
r v
(B, (x) = € () p(By (),

where v and C depend only on B; see Proposition 1.2. The Gaussian estimate of the heat kernel (131)
implies that if 0 < # < 7 < R?, then

/2
(133) H(t, x,y) < H(z,x,y) C (%) o2 (0,9)(1/Bt—B/7)

We introduce Q, = {(x,y) € X x X :d(x,y) >r} and

a o oon2 3 ) du(y)
1) = //(XXX)\QMH(z,x,y)W(x) u(y)?

The same argument as in Step 1 implies that for A > 1 and ¢ > 0 such that A4/ < R,

cA” —u(y)?
(134 no<S- [ fBM(x)(u(x) w()? dp(y) dp(x).
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Using the estimate (133) with © = A7 and assuming A > 1 and A% < R?, we estimate

€)= I;(1) < CAV/2e= 221 (1/B1=B/A0) // H(Mx’y)(u(x)_u(y))zdu(X)z;lu(y)

- C)Lv/2+1e—12(1/6_3/”%m(u) < Ckv/2+1e—,12(1/6—6/k)%t(u)’

where we have used that ¢ — €;(u) is nonincreasing. If we choose A = A(P) sufficiently large that
CAV/2+1o=22(1/B=B/A) < %, then we get

() < 262 [ f @) ) ) ).

Hence the result. O

Remark C.5 The above reasoning implies that if U : X x X — R4 is a nonnegative integrable function
such that the limit

d d
lim H(t,x,y)C(x, y)M
=0+ Jxxx 2t
exists and is finite, then
d d d d
lim Htx, y)C(x, y) SH D) _ oy hmsup/f y 0 )
=0+ Jxxx 2t o0t - F

We are now in position to prove Theorem C.3.

Proof of Theorem C.3 ¢ Regularity We start by showing that (X, d, u,€) is regular, that is, we prove
that the space 6. (X) N D(€) is dense in (6.(X), || - [[oo) and in (D(€), | - [gz))-

Observe that Lip,.(X) is contained in %(€). Indeed, for any u € Lip,.(X) there exists A such that for all
x,y € X,
[u(x) —u(y)| < Ad(x, y),

and there exists p > 0 such that the support of u is included in the ball B,(0). Therefore for any r > 0
and x € X we have

()= f () ~u() du(y) = A%
B (x)
and moreover, e, (x) = 0if x ¢ B, 1(0). As a consequence, for any u € Lip, (X), there exists p such that

N()? < i(Bps1(0))A>.

thus Lip.(X) C B2,00(X), and by the previous theorem Lip,.(X) C @(€). Since Lip.(X) is dense in
(€c(X), || - lloo), this implies that 6. (X) ND(€) is also dense in (B, (X), || - [ oo)-

In order to prove that €. (X) N %(¢€) is dense in % (e), we follow the same argument as in the proof of
[20, Proposition 3.7], ie we show that if # € (0, R?) and u € L2(X, 1), then f = e~*Lu belongs to 6o (X).
To see that f tends to zero at infinity, notice that the upper bound for the heat kernel implies

; _d2(x,suppu)/3t/ d
|f(x)|§BM(Bﬁ(x))€ Xlul 1
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for any x € X; from Proposition 1.2(i), if o € supp u we obtain

()] < — P rsump pr-+Ad(o.0)/ VT / ] die,
(B ;(0)) X

therefore f is bounded and tends to zero at infinity.

As for the continuity of f, assumption (c) ensures that for any x, x’ € X such that d(x, x") < 4/ we have

)= f()] < A(d(z’; )) ).

Since f is bounded, this shows that f is continuous.

e Strong locality We aim to prove that if u, v € 9(€) have compact supports and if u is constant in
a neighborhood of supp(v), then €(u,v) = 0. Assume that both ¥ and v are supported in B,(0) and
denote by K the support of v. There exist > 0 and ¢ € R such that if d(x, K) < n, then u(x) = c. Let
us introduce K™ = |, cx Br(x). Then for any <7, u is constantly equal to ¢ on K".

As in the proof of the previous theorem, we can define

dp(x)dp(y)
21

and we have €(u, v) = lim;_, o+ €;(u, v). From Remark C.5, there exists a constant C > 0 such that

’

r(u,v) = /X . H(t, x, y)(u(x) —u(y)(v(x) —v(y))

e, v)] < cnmsupizfx(fB ) —u) Iv(X)—v(y)Idu(y)) du ().

r—>ot T
Now observe that for any r > 0, if x ¢ K" and y € B,(x), the triangle inequality ensures that d(y, K) > 0,
thus both v(x) and v(y) are equal to zero. We are then left with considering
i 1
imsop s [ (£ e =u0)l 000 =00 9u() dn(o)
r—o0t " JK" \JB;(x)

But the same argument implies that when r <7/2, x € K" and y € B,(x), then y € K?"; as a consequence
both x and y belong to K", so we have u(x) = u(y) = c. Finally, for r <n/2 we get

/(f |u(x)—u<y>||v(x)—v(y)|du(y)) du(x) = 0.
X By (x)

This ensures that €(u, v) = 0 and thus (X, d, i, €) is strongly local.

e Equivalence between the distance and the intrinsic distance Let us begin with proving the existence
of C > 0 such that
de > Cd.

Again from Remark C.5, there exists a constant C such that for any u € %(€) and ¢ € €.(X) N D(¥)
with ¢ > 0 then
i 1
[ #aran=cumsi [ peo(f 0 -u0? 4u09) duo.

r—0+t r r(x)
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If u € Lip.(X) then
[ sara =c e [ gan
X X
Hence
dI'(u) < C Lip(u)? du.
Take x,y € X and set r :=d(x, y) and

ur(z) = x(d(’“’z)

2r

)d(x,z)

for any z € X, where y is defined as in (119). Then ux € Lip.(X) and ux(y)—ux(x) =d(x, y). Moreover,
Lip(ux) < 3. Thus, testing u,/(3+/C) in the definition of d¢(x, y), we get

dg(x.y) = BVO)'d(x. ).
Now let us prove

dg < \/Bd-

We act as in the proof of [20, Proposition 3.9]. We consider a bounded function v € Do (€) N C(X) such
that I'(v) < . Forany a > 0, ¢ € (0, R?) and x € X we set £,(x, 1) :=av(x)—a?t/2. Take x, y € X and
assume with no loss of generality that v(y) — v(x) > 0. From [20, Claim 3.10] applied to f =15 i)
one gets

2
/ (/ H(t,z1,22) du(zz)) 8D qu(z2y) 5/ eVdu,
B ;(x) \JB ;(») B ;(»)

which leads to

(135) (B s (x)ie(B /;()) exp(ad, (x, y) — 3a*1) H(t,-,-)* <1,

inf
B ;(x)xB /()
where we define

Or(x,y):= inf v— sup v.
B i) B ()
Observe that

sup d(-,-)fd(x,y)+2\/;,
B ;7 (x)xB_s(y)

so that the Gaussian lower bound in (131) yields, for any (z1, z2) € Bﬁ(x) X Bﬁ(y),
B! ( (d(x, y) + 2~/f)2)
——— exp| —B .
R(B s (z1)) 41
The doubling condition implies ,u(Bﬁ(zl)) < /,L(Bzﬁ(x)) < Ku(Bﬁ(x)), and we get
-2 2
( inf  H(.-, .)z) B0 exp(_Bw(x, ») +24/0) )
B :(x)xB /() w(B s (x)) 2t
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The continuity of v yields lim; o+ 6;(x, ¥) = v(y) — v(x), hence we can take ¢ small enough to ensure
8¢(x,y) > 0 and choose a = §;(x, y)/t. Then (135) implies
w(B 7 (y)) d(x, y)+2/1)%  §%(x,
Lexp(—ﬁ( (x. ) +21) Al y)) < (B,
/L(Bﬁ(x)) 2t 2t
Thanks to Proposition 1.2(i), this leads to
d(x, d(x, 2702 82 (x,
oo 80 @) £2VD | B y)
N 2t 2t

) = cipo
Letting t — 0, we get
(v(y) —v(x))* < Bd(x, y)*.

Since v is arbitrary, we finally obtain

de(x, ) < vBd(x,y). O

Appendix D Proof of Theorem 1.17

Proof We assume that the spaces {(Xq,do = d¢,, s 0a, €a)}aca are Pl , (R)-Dirichlet spaces and
that for any «,

(136) N ' < o (Br(0a)) < 1.

The existence of (X, d, i, 0) and a subsequence B C A such that
(Xp.dg,ug.op) pmGH, (X,d, u,0)

follow from Proposition 1.7. Moreover (X, d) is complete and geodesic, and (X, d, i) is k—doubling at
scale R.

Furthermore, Proposition C.2 ensures that any €4 admits a stochastically complete heat kernel Hg
satisfying the Gaussian bounds (131) and the estimate (132) with constants f, o and A depending only
onk and y. Let t € (0, R?) and p > 0. By Proposition 1.2(i), we get that for any x, y € By(0g),

( ) Ce*r/Nt
Hg(t,x,y) £ ————m——,
g s (B /;(0p))
from which the doubling condition and the noncollapsing condition (136) yield the uniform estimate
(137) Hp(t )<C(R)v (Ap)
9 x? Ju— = ex = 9
B y Ji p Ji n

where v, C, A depend only on k, y. Hence for any ¢ € (0, R?) and p > 0, there is a constant A depending
only on ¢, p,k,y, R, 1 such that for x, x", y, y" € B,(0g), we get the Holder estimate

(138) |Hp(t,x,y) — Hg(t,x', y")| < A min{r®?2, [d(x, x") +d(y, y)]*}.

Thanks to this local Holder continuity estimate and the uniform estimate (137), the Arzela—Ascoli
theorem with respect to pGH convergence (see eg [94, Proposition 27.20]) implies that, up to extracting
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another subsequence, the functions Hg(z,-,-) converge uniformly on compact sets to some function
H(t,-,-) € 6(X x X), where ¢ > 0 is fixed from now on. A priori this subsequence may depend on ¢,
but for the moment ¢ € (0, R?) is fixed.

Let S: L2(X, ) — L2 (X, u) be the integral operator on X defined by setting

loc
sut)i= [ uIHEx ) du(y)
for any u € L2(X, ) and x € X.

We claim that S has a bounded linear extension S: L?(X, ) — L?(X, u). Firstly, thanks to the uniform
convergence on compact sets Hg (¢, -,-) — H(t,-,-), the symmetry with respect to the two space variables
of Hg transfers to H. Moreover, PI-Dirichlet spaces are stochastically complete, hence for any x € Xg,

/ Hg(t, x,y)dug(y) =1.
Xp
Using the uniform Gaussian estimate (131) and Proposition B.3, we have similarly

/ H(t,x,y)du(y) =1
X

for any x € X. The Schur test implies that for any p € [0, +0o¢], S extends to a bounded operator
S:LP(X, ) — LP(X, n) with operator norm satisfying

(139) ISlLr—rr = 1.
The symmetry with respect to the two space variables of H implies that

S:L2(X, p) — L*(X, )
is self-adjoint. Hence there exists a nonnegative self-adjoint operator L with dense domain %(L) C
L2(X, i) such that G oiL
Moreover, we have f >0 = Sf > 0.
Let us show now the strong convergence of bounded operators

(140) el s o1l

The operators are all self-adjoint, hence it is enough to show the weak convergence of bounded operators,
. . . L? — L2 _

and this amounts to showing that if ug — u, then e tLp ug —e Ly Note that supg [ugllr2 < +oo.

Since the operators e *L# have all an operator norm less than 1, then

sup [le " EBug 2 < +oo.
B
Now take xg — x. The uniform Gaussian estimate (131) and Proposition B.3 ensure that the functions
fp = Hpg(t,xg,-) converge strongly in L? to the function f = H(t,x,-). Then
(/- up)r2(xg.ugs) = (o) L2(x 1)
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that is to say
e Bug(xg) = /X Hg(t,xp, y)ug(y)dug(y) — /X H(t,x, y)u(y)du(y) = e Lu(x).
B

The same argument can be used with

T = |

for any r > 0, hence Lemma B.2 eventually implies

Hy.20)dug) and f,0)= [ H@z) e

r(xB) B, (x)

_ Lz _
e ’Lﬂuﬂ—\e tLy.

Using now [67, Theorem 2.1], we get the strong convergence of bounded operators

e—‘ELﬁ N e—‘L’L

for any T > 0. But the above argumentation shows that for any z € (0, R?), the function H g(t,-,-)hasa
unique limit (for the uniform convergence on compact set of X x X') and this limit is the Schwartz kernel
of the operator e~*L'. Moreover

0<f<1= 0<e*Lf<1,

hence the quadratic form
é(u) := / (Lu)udp
X
is a Dirichlet form € on (X, d, u).

From Proposition 1.15, the strong convergence (140) implies the Mosco convergence €g — €. As a
consequence, the functions Hyg: (0, R x X g x Xg — (0, +00) uniformly converge on compact sets to
the heat kernel H of € restricted to (0, R?] x X x X. Then the dominated convergence theorem ensures
that H satisfies the assumptions (a)—(c) in Theorem C.3, thus (X, d, i, €) is regular, strongly local, and
with intrinsic distance dg bi-Lipschitz equivalent to d so that (X, d, i, €) is a Py, (R)-Dirichlet space.

It remains to show that d < d¢. According to (21), the heat kernel of ég satisfies the uniform upper
Gaussian estimate

C RY dZ (x,y)\"*! d2 (x,y)
Hg(t,x,y) < 142 -7 _ ),
p(t-x y)—uﬂ(BR(x))zv/Z( T ) exp( 41 )

which is valid for any x, y € Xg and 1 € (0, R?). By uniform convergence on compact sets H g —> H

and dg, — d, we get the same estimate for the heat kernel of €,
C RY d?(x, y) v+l d?(x, y)
Hi,x,y)<———— 1+ —~ - .
52 = B rv/Z( T ) exp( 41 )

From there it is easy to conclude that d < d¢ thanks to Varadhan’s formula (22). O
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Appendix E Further convergence results

In this last section we assume that (X, d, i, €, 0) is a Pl (R)-Dirichlet space that is a pointed Mosco—
Gromov—Hausdorff limit of a sequence {(Xq.da. o, €, 0a)}a Of Pl (R)-Dirichlet spaces, and we
use the notation {e4}, { Ry}, {®y} of Characterization 1.

We begin with a technical result.

Proposition E.1 Let {uy} be such that uy € L?(B,(04), jte) for any o, for some r > 0. Assume that

2
(i) there exists u € L?(B,(0), i) such that uy L u, and
(i) supgy fBr(Oa) dTlg (uy) < 400.

Then

(141) lim uZ dpg = / u?du.
o By (0q) By (o)

Proof We first prove that for any s < r,

(142) lim uZ dpy = / u?dp.
¢ JBs(oa) Bs(0)

For ¢ < (r —s)/4, we introduce
ua,g(x) :f Uy d/uLa.
B:(x)
The Poincaré inequality implies the pseudo-Poincaré inequality [35, Lemme in page 301]

lue —taellL2(By(0,)) < Ce and |u—uellL2(p, o)) < Cé,

where C depends only on sup, |, B, (00) dl (uq), the doubling constant and the Poincaré constant. The
Holder inequality and the doubling property of Proposition 1.2(v) imply that for fixed & > 0, the sequence
{Uq,e}o 1s equicontinuous on B(sy,)/2(0q), hence ug ¢ — u, uniformly in Bs(0y). Hence we get the
strong convergence in L2(B;g(0)) and the convergence (142).

Since the spaces are uniformly PI, they satisfy a same local Sobolev inequality [85, Theorem 2.6] meaning
that there exist C > 0 and v > 2 independent on « such that

1-2/v
( / |w|2“/<"—2>dua) sc( / dTa(y) + / |w|2dua) for any ¥ € 9(€q).
Br(oa) Br(oot) Br(oot)

In particular, we get the a priori bound
sup ||Ma||L2U/(U72)(Br(Oa)) <C.
o
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With Hélder’s inequality and the doubling property of Proposition 1.2(v), this yields

/ u2 dpg — / u2 dug
Bs(0y) By (0x)

| s~ e
By (0a)

1-2/v
= (/}; ) |”a|2v/(‘)_2) d//voe) w(Br(0g) \ Bs(oa))z/v
r O

<C(r —s)z‘s/”,
which justifies the interchange

. . 2 T . 2
Sh_r)r} hogn o) Uy ditg —horlnsh_r)r} Bs(oa)ua dug. m|

E.1 Convergence of the core 6. N %(€)

The next result indicates that in a certain sense the space €.(X) N (<€) is the limit of the spaces
Cc(Xa) ND(Ea).

Proposition E.2 Let ¢ € 6.(X) N%(€). Then there exists {@q}, With ¢ € 6.(Xy) N D(€y) for any «,
such that

@ E
Qo — ¢ and @y —> @.
Moreover, if ¢ is nonnegative then each ¢, can be chosen to be also nonnegative.
Proof Step1 We construct ¥y € €o(Xy) ND(€y) such that ¥, — ¢ uniformly on compact sets and
such that Vg LN Q.

Proposition A.1 allows us to build f, € 6.(Xy) such that fy N ¢. Moreover, we know that the
sequence { fo } is uniformly equicontinuous: there is @ : R4+ — R4 nondecreasing, bounded and satisfying
w(8) — 0 when § — 0, such that

| fe (%) = fa (V)] = 0(da(x. y))

for any o and any x, y € Xg. In addition, if it turns out that ¢ is nonnegative, so is fy. As fy Ly ©, we
also have fy L, ¢ and P2 fq E, P.p for any € > 0. With ¢ being in %(€) we get that

| Pe@ — @|ge) — O.

Let us show now that if &4 | 0, then we have P} fo — ¢ uniformly. It is sufficient to demonstrate that
lim sup || P’ fo — fallLee = 0.
e—>0 o

Using the stochastic completeness, we know that for any x € Xy,

Pffa(X)—fa(X)=/X Hy (e, x, y)(fa(¥) = fa(x)) dpta(y).
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Hence for any « > 0, we have

P& fu(x) — fr()] < /X Ha(. x. ) (da (5. 7)) djta(y)

< w(c/e) + o]l / Ha(e.x. ) dia(y)
Xa\BKﬁ(x)
<w(ke) + elz=y e~ Ive g ()

(B /(X)) Jxo\B, /5(x)

|w]|Looy * —r2/y82_r
<w(ke) + —M(Bﬁ(x)) Kﬁe ng(B’(x)) dr.

We use the doubling condition of Proposition 1.2(iii) to deduce that if r > k /e > R > /e, then
W(By(x)) < M/ VEU(B fz(x)).
Hence if k /e > R > /¢, then

|PE fa(x) = fa(X)] < 0(kv/e) + o] Lo / e_rz/ys‘*'“/\/gz?r dr

K/e

o
< 0(k/E) + o]l / TR oy gy

K

< (/) + COL )™ Y 0] Lo
We then choose k = ¢~/ and we get, for & small enough,
1P fu = fallee < @(/) + CQLy)e™ P75 0] oo

Remark E.3 The same estimate leads to the following decay estimate for PY f,. Assume that R > 0
and L are such that supp fo C Br(0y) and that || fo ||z < L. Then for x € X4 \ B2r(0q),

|P2 fo(x)| < CL o9& (00 x)/4ye+AR/ /e

To build ¥, we use Mosco’s argument for the proof of the implication (ii) => (i) in Proposition 1.15.
We find a decreasing sequence 7y |, 0 and an increasing sequence ay 1 +o0o such that

0<e<ng = [[Pepll2 —llol72] + [€(Poy) —E(0)] <27°,
a=a = [Py, fallf2 =1 Poeoll7 | + [€a( Py, fou) = €(Pye)| <27
Then if o € [y, g4 1), we define g4 = n¢ and 8, = 21=t and we let
Vo = P;; Ja-
Then we have limgy 6, = 0 and ¥, — ¢ uniformly and
Vall72 = 91721 + 6o (Va) — €@)] < 8o

. L? . . . E
We necessarily have 4 — ¢ and the above estimate implies the strong convergence ¥/, —> ¢.
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Step 2 We modify each v, with appropriate cut-off functions. Let R > 0 be such that supp fo C Br(04)
for any « and supp ¢ C Bgr(0), and let L be such that

sup || fullLoe < L.
o

We let yo: Xo — R be defined by

raw) = 2( 52
2R
where y is defined by (119), and we set
Pa = Yo Va-

It is easy to check that ¢ Le, @. In order to verify that ¢y SN ¢, we need to check that

lim €y ((1 — xa)¥a) =0.
o—>00
The chain rule implies that

(143) Ca (1= xa)Va) = €a(Ya, (1 — Xa)ZWa) +/X Wo% dle (xa)-

We have ¥ BN ¢ and (1 — xo)*Vo BN 0, hence the first term on the right-hand side of (143) tends to 0
when @ — oo. The functions y are uniformly (1/2r)-Lipschitz hence by (19) there is a constant C
independent of o such that

/ Y2dTo(ta) < Clia(Bar(0w))  sup |Vl
Xo Bir(0a)\B2r(0a)
Using Remark E.3, we can conclude that
Jim_ /X YT =0 0

E.2 Energy convergence and convergence of the carré du champ

We can now easily deduce the following convergence result for the carré du champ under convergence in

energy.

Proposition E.4 Assume that ¢ € €(X) ND(E), u € D1oc(€), and gy € (X)) ND(Ey), Uy € Dioc(€ar)

loc,

© E E
for any «, are such that 94 —> @, ¢ —> @, Ug —> U and sup,, ||Ug|| o < 0o. Then

(144) lim 0o Al (uy) = / e dI'(u).
a—>00 XO( X

Moreover, if for each p > 0 there is some p > 1 such that

dr »

sup/ (a) dpg < o0,
@ JBy(oo)| dita
then for each p > 0,
(145) lim dIM (uy) :/ dr" (u).
=00 By (0a) B,(0)
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Proof We give a proof only in the case uy SEN u, the demonstration in the stated case being identical up
to a few immediate but cumbersome justifications.

To prove (144) we use the definition of the carré du champ,

(146) / 00 AT () = Co(Qatia. ta) — 1 Ea (. 12),

together with the following observation: the chain rule implies that the sequences {@qq }o and {u2},
are bounded in energy and thus have weak limit in €. However, when vy AN v, we get Y@y REN 4%

and then [y Va@ala dita = [y Youdu, so that
E
PaUg — QU.
2
Moreover, when ¥, £, ¥ we get Yl L, Yu and then onz waug dpug = fX Yu?du, so that
2 E 2

o U

u
Thus (146) converges to [y ¢ dI'"(u).

To prove (145), take ¢ > 0. Acting as in the proof of Proposition E.1, with Holder’s inequality and the
doubling condition of Proposition 1.2(v) we can find t € (0, p) such that for any «,

/ dT (ute)) — dT (1)
By—:(0x) By (0a)

Moreover, by regularity of the Radon measure I' (), we can assume that

1
< 38.

/ dl(u) — dr' ()| < Le.
Bp—r(o) BD(O)
We set .

1 if x € By,—¢(0),

p(x) =1 2p—1—2d(0,x))/t ifx € By_r/2(0)\ Bp—(0),

0 if x ¢ By_1/2(0).
We have
(147) / dl (u) —/ ¢dl(u)| < %e.

B,(0) X

Thanks to Proposition E.2, we can choose ¢y € 6. (Xy) ND(€,) nonnegative for any o such that ¢y Le, %)
and ¢ —> ¢. Then there is some sequence 8¢ | 0 such that

e |y —1] <6y on Bp—r(oot)’
[ ) (pa S 1 + 8(1,
* Qo < 805 outside Bp(oa)-

We easily get

(148) < 8aalua) + (1+84) - 3.

/ dT (ute)) f ¢a AT (1g)
Bp(Oot) on
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Using (147) and (148), we find « such that

/ dI'(ug) —/ dI'(u)
By (0a) B, (o)

The above argument also implies the lower semicontinuity of the Carré du champ under weak convergence

azo = <e. O

in energy.

Remark E.5 The above result can be localized: if we assume that functions uq € D(B,(0q), €y) satisfy
o Uy s u,
* supy [[uaLee < o0,
® Supy pr(oa) |dT" (ug)/dpe|? dpe < oo for some p > 1,

then
lim dl'(ug) = / dI’ (u).
=00 B, (oq) B,o(o)

Using Proposition E.1, we also get the following strong convergence result for the energy measure density.

Proposition E.6 Assume that functions uy € Dioc(Bp(04), €«) satisty
.« Ug —>u,

e sup, [|[UallLe < o0,

e sup, pr(Ooz) dT (eq) < 00, where eq := |dT (ug)/dpue | /? for any «,
then
2 [dre) |2
ey — .
du

Proof Proposition E.1 implies that, up to extracting a subsequence, we can assume that e, L—2> f. We
want to show that f = |dI"(u)/du|'/? p-a.e. on B, (0). Following the proof of Proposition E.1 (using
the Sobolev inequality), we have some p > 1 such that sup, |eq| 127 ( B,(0y)) < 00, hence Remark E.5
implies that if x4 € By(0q) — X € B,(0), for any r > 0 such that r 4- d(0, x) < p we have
lim dIM (ugy) =/ dr" (u).
=00 JB, (xa) B (x)
But the strong L2—convergence also yields that
lim dl'(ug) = lim e2duy = /
@7 JB,(xa) @7 JB, (xa) B, (x)
Hence for any x € B,(0) and r > 0 such that r 4+ d(0, x) < p,

/ f%m:/ dl'(u).
B, (x) B, (x)

By the Lebesgue differentiation theorem (which holds true on any doubling space), this implies that
f?=dI(u)/dp p-a.e. |
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E.3 Convergence of harmonic functions

Proposition E.7 Let {uq} be such that ug € D(B,(04), €q) N L (By(0q)) for any o and
Sgp(lluallLoo + [ LatalL2) < oo.

Then there exist a subsequence B C A and u € D1oc(B,(0),€) such that Lu € L?(B,(0)) and

2
loc

L? L
ug —>u and Lgug —> Lu.

Moreover, if pg € 6. (By(0g))ND(€g) and ¢ € 6. (By(0)) ND(€) are such that g Le, @ and g £, ®,

then
lim / goﬂdF(uﬂ)=/ @ dI'(u).
B—oo /X, X

Remark E.8 From the proof of Proposition E.2, we notice that for any ¢ € €.(B,(0)) N%(¢€), we can
find gy € 6.(By(04)) ND(€y) for any o such that ¢ Ley @ and @q £ Q.

Proof We can find a subsequence B C 4, u € L2(Bp(0)) NL*®(By(0)) and f € L2(B,,(0)) such that

L2NnL*

ug u and fg:=Lgug— f.

For any r < p, we consider the function

,98(0p.%) = 5(3r—p)
p—r ’
where yx is defined by (119), which has the following properties:

x,s(x)=x(

* xg =1on B,(0g),
* xg =0 outside B(,yr)/2(08),
* xg is 2/(p—r)-Lipschitz.

We have the estimate

[ arwps [ aropup.
B (0op) By(0p)

/ dF(Xﬂ”ﬁ)=/ u% dT()(ﬁ)—i-%,g()(%uﬂ,uﬂ)
B, (0p) Bp(op)

but

=/ u% dF(Xﬂ)+f uﬁ)(%fﬂ dug.
B,(op) B, (0p)

Using the comparison (19), we get

4
AL (ug) < ——llugll7oorg(Bo(op)) + luglip2ll fall L2
/Br(OB) B (p_r)z BliL LA AY BIL BIIL
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Hence ug is locally bounded in D1oc(By(0), €g), u € Dioc(Bp(0), €), ug Lie sy and u% Lo L 42, The
formula

| eparm = [ opup sy dug— Sep .
By (0p) By(0p)

. Li, . .
and the fact that from Proposition E.1, we have ug —> u, imply the claimed convergence result. O

In the case where we have a sequence of harmonic functions, this result can be slightly improved.

Proposition E.9 Let {hy} be such that hy: By(0y) — R is Ly—harmonic for any o and
sup hellLee < oco.
Then there exist a subsequence B C A and a harmonic function h: B,(0) — R such that
Q) hg L h,
(i) hglB,(05) = NIB, (o) uniformly for each r < p, and

(iii) limg_0 fB,(oﬁ) dI'(hg) = fB,(o) dT'(h) for each r < p.

Proof Proposition E.7 implies the existence of a subsequence B C A and of a harmonic function
h: By(0) — R such that we have the strong convergence in L?. The uniform convergence follows from
the fact that each (Xg.dg, jug,€g) satisfies the uniform parabolic/elliptic Harnack inequality and hence
uniform local Holder estimate for harmonic functions; see [78, Lemma 2.3.2] or [53, Lemma 5.2]. In our
case, there exist 6 € (0, 1) and C > 0 such that for any @ and x, y € By (0q),

0
ha(¥) = ha ()] < c(m) .
po—r

The last point is a consequence of a uniform reverse Holder inequality for the energy density of harmonic
functions: there exist p > 1 and C > 0 such that if B C X, is a ball of radius r(B) < Rand f: B - R

is harmonic, then
p 1/p
(f dua) - =cf ar(y)
B/2 B

This is explained in [5, Section 2.1]; it relies on a self-improvement of the L?—Poincaré inequality to an

dT"(f)
dpte

L2~¢_Poincaré inequality [63] and on the Gehring lemma [44, Chapter V]. O
E.4 Approximation of harmonic functions
Let us conclude with an approximation result for harmonic functions.

Proposition E.10 Let /i: B,(0) — R be a harmonic function and let r < p. Then there exists {hq }, with
hg: By(0q) — R harmonic for any «, such that
(i) hq — h|B, (o) uniformly on compact sets,

(ii) st(oa) dl(hg) — st(o) dT'(h) forany s <r.
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Proof Setd:=(p—r)/4 and

E(x) 1= X(l N d(o, x)—(r +28))

)
for any x € X, where y is as in (119). Set

@ :=Eh € €. (X)ND(E).

Let {¢q} be given by Proposition E.2, ie ¢y € €. (Xy) ND(Ey) for any o, and ¢y Le, @ and @y E, Q.
For any «, let /1, be the harmonic replacement of ¢, on B, 1 5(04) that is to say hy € D(€,) is the unique

solution of
Laha = O on Br+8 (Oa),

hae = ¢  outside B, 15(0q),
which is characterized by

€q(ha) =inf{€u(f): f € D(éq) and f = ¢q outside By 5(0q)]-

In particular, €4 (hy) < € (@) for any o, hence we can find a subsequence B C A and f € @(€) such
that hg L. f. The lower semicontinuity of the energy implies

€(f) =é(p).

and we have f = ¢ on X \ B,;5(0). However, ¢ is its own harmonic replacement on B, 4 5(0), hence
the variational characterization of the harmonic replacement implies f = ¢. Thus hg BN ¢ and the
result is then a consequence of Proposition E.9. a
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