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ABSTRACT. In this paper we continue the investigation of the regularity of op-
timal transport maps on Riemannian manifolds, in relation with the geometric
conditions of Ma-Trudinger-Wang and the geometry of the cut locus. We derive
some sufficient and some necessary conditions to ensure that the optimal trans-
port map is always continuous. In dimension two, we can sharpen our result into
a necessary and sufficient condition. We also provide some sufficient conditions
for regularity, and review existing results.

1. INTRODUCTION

Throughout this paper, M will stand for a smooth compact connected n-dimensional
Riemannian manifold (n > 2) with its metric tensor g, its geodesic distance d, and
its volume vol. Reminders and basic notation from Riemannian geometry (expo-
nential map, cut and focal loci, injectivity domain, etc.) are gathered in Appendix
Al

Let u, v be two probability measures on M and let ¢(z, y) = d(z,y)?/2. The Monge
problem with measures p, v and cost ¢ consists in finding a map 7" : M — M which
minimizes the cost functional [, ¢(x,T(x)) dp(x) under the constraint Tup = v (v
is the image measure of p by 7).

If & does not give mass to countably (n — 1)-rectifiable sets, then according to
McCann [29] (see also [9, 10]) this minimizing problem has a solution 7', unique up
to modification on a p-negligible set; moreover 1" takes the form 7'(z) = exp,(V, 1),
where ¢ : M — R is a c-convex function [31, Definition 5.2]. In the sequel, p will
be absolutely continuous with respect to the volume measure, and its density will
be bounded from above and below; so McCann’s theorem applies and T is uniquely
determined up to modification on a set of zero volume.

n this paper as in our previous works [27, 14, 15, 16, 17] we use the word “focal” as synonymous
of “conjugate”.
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The regularity of 7' is in general a more subtle problem which has received much
attention in recent years [31, Chapter 12]. A first question is whether the optimal
transport map can be expected to be continuous.

Definition 1.1. We say that M satisfies the transport continuity property (abbrevi-
ated (TCP))? if, whenever y and v are absolutely continuous measures with respect
to the volume measure, with densities bounded away from zero and infinity, the opti-
mal transport map 7" with measures p, v and cost ¢ is continuous, up to modification
on a set of zero volume.

The aim of this paper is to give necessary and sufficient conditions for (TCP).
This problem involves two geometric conditions: the condition of convexity of in-
jectivity domains, and the Ma—Trudinger—Wang condition. These conditions
were first introduced and studied by Ma, Trudinger and Wang [28] and Loeper [26]
outside the Riemannian world; the natural Riemannian adaptation of these concepts
was made precise in Loeper and Villani [27] and further developed by Figalli and
Rifford [14]. Both conditions come in the form of more or less stringent variants.

e We say that M satisfies (CI) (resp. (CI')) if for any x € M the injectivity
domain I(z) C T, M is convex (resp. strictly convex).

e For any z € M, v € I(x) and (§,n) € T,M x T, M, let y = exp, v, we define the
Ma-Trudinger—-Wang tensor at (x,y), evaluated on (£, 7), by the formula

3 d? d?
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Then we say that M satisfies (MTW) if
(1.1) V(x,v) €e TM with v € I(z), V(&§,n) € T,M x T, M,

(6 =0 = Seylen)>0].

If the last inequality in (1.1) is strict unless £ = 0 or n = 0, then M is said to satisfy
the strict Ma—Trudinger-Wang condition (MTWT).

In the case of nonfocal Riemannian manifolds, that is, when the injectivity do-
mains do not intersect the focal tangent cut locus, Loeper and Villani [27] showed
that (MTWT) implies (CIt), (TCP), and then further regularity properties.

The much more tricky focal case was first attacked in [14] and pursued in a series
of works by the authors [15, 16, 17]. In presence of focalization, the robustness of
the results becomes an issue, since then the stability of conditions (MTWT) and

. c(expx(t&’), exp, (v + 377))-

2This definition differs slightly from that in [14, Definition 1.1].
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(CI") is not guaranteed under perturbations of the metric. In [15] it was shown that
perturbations of the sphere satisfy (MTWT) and (CI"). In [16] we showed that
in dimension n = 2 these two conditions are stable under perturbation, provided
that the nonfocal domains are strictly convex near the tangent cut locus (see [16]
for a precise formulation). In [17] we showed that the same condition implies the
semiconvexity of injectivity domains, without assumption on the Ma—Trudinger—
Wang tensor. After this set of studies which were so to speak purely geometric, the
goal of the current paper is to connect these conditions to the regularity problem,
also in the possible presence of focalization.

Our first main result is as follows:

Theorem 1.2. With the notation above,
(i) If M satisfies (TCP), then (CI) and (MTW) hold.
(i) If M satisfies (CIT) and (MTWT), then (TCP) holds.

Notice the gap between the necessary (weak) and sufficient (strong) conditions.
In dimension n = 2, we can fill the gap and show that the weak conditions are
necessary and sufficient:

Theorem 1.3. If M is a (compact connected Riemannian) surface, then M satisfies
(TCP) if and only if (CI) and (MTW) hold.

The proofs of Theorems 1.2 and 1.3, they are given in Sections 2 to 5. The improve-
ment from Theorem 1.2 to Theorem 1.3 is based on the following two-dimensional
results (combined with a delicate geometric reasoning):

1) In R?, continuity of optimal maps between densities bounded away from zero
and infinity is known to be true under (MTW) [13].

2) If (MTW) holds, then, for any € M, the curvature of the tangent focal
locus at any point of the tangent cut locus has to be nonnegative. (Although not
explicitly stated in this way, this fact is an immediate consequence of the proof of
[16, Proposition 4.1(ii)].)

Since property (CI) is closed under C%-convergence of the metric, as an imme-
diate consequence of Theorem 1.3 and Lemma 3.1, we deduce that the set of two-
dimensional manifolds satisfying (TCP) is closed in C2-topology (compare with the
stability results in [32]).

In [14, 15, 27] it is shown how a Ma—Trudinger—Wang condition, combined with
additional geometric assumptions, implies the convexity of injectivity domains. So
one could make the more daring conjecture that (TCP) and (MTW) are in fact
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equivalent. For the moment this seems out of technical reach, and we do not know
if one can dispend with the explicit assumptions of convexity of injectivity domains.
Such conditions may be impossible to check in practice because of the complexity
of the cut locus; so it may be useful to know that they can be replaced by stronger
conditions on the shape of the nonfocal domain. This will be described in Section
6.

From the present study and previous works, we can write a list of simple or specific
Riemannian manifolds known to satisfy (TCP):

— Flat tori in any dimension [4].

— Round spheres in any dimension [26]

— Small C* deformations of round spheres in any dimension [14, 15].

— Riemannian submersions of round spheres [23].

— Products of round spheres [12].

— Quotients of all the above examples by a discrete group of isometry [5].

— Compact quotients of products of spheres and Euclidean spaces with nonfocal
cut locus (Proposition 6.4).

— Compact Riemannian surfaces satisfying (CI) and (MTW) (Theorem 1.3).

Now as far as the proofs are concerned, many ingredients are recycled from pre-
vious works [14, 15, 16, 22, 27|, however they are improved and combined with new
technical results, such as Lemma B.2 about the structure of the cut locus. Some
notation and technical results are postponed to the appendices.

We close this introduction by noting that the body of work described above con-
nects the classical nonsmooth topic of the regularity and shape of cut locus [3, 21, 24|
with the not less classical smooth topic of the regularity of solutions of fully nonlinear
partial differential equations [20]. See [33] for a short description of this connection.

2. NECESSARY CONDITIONS FOR (TCP)

The following assumption was introduced in [28] and further studied in [26, 31].

Assumption (C): For any c-convex function 1 and any x € M, the c-subdifferential
0. (x) is pathwise connected.

Background on c-subdifferentials can be found in [31, Chapter 5]. It is a general
fact that (TCP) implies Assumption (C); this is true even for much more general
cost functions ¢ [31, Theorem 12.7]. Moreover, Assumption (C) and (CI) together
imply (MTW) (see [31, Theorem 12.42]). So Theorem 1.2(i) is a straightforward
consequence of the following result:
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Proposition 2.1. For the cost function ¢ = d?/2, Assumption (C) implies (CI).

To establish Proposition 2.1 we shall use a technical auxiliary result, whose proof
is postponed to the end of the section:

Lemma 2.2. Assume 1(Z) is not convex for some & € M. Then there are v_y,v; €
I(z) such that:

o vy = =LE does not belong to 1(Z);
e the mapping v € [v_1,v1] N1I(Z) — exp;(v) € M is injective.

Proof of Proposition 2.1. Assume by contradiction that I(z) (or equivalently 1(z))
is not convex for some = € M. Let v_1,vp,v; be as in Lemma 2.2. Set y; = exp,(v;)
for i = —1,0,1 and let ¥ : M — R be the c-convex function defined by

Y(z) = max{c(i,y_l) —c(z,y_q), c(Z,p1) — c(x,yl)} Vaoe M.
The set of subgradients of ¥ at T is given by the segment
V= u(z) = vy, 0| C Tz M,
which by [31, Theorem 10.25] implies
—Vae(@,y) C o, v Vy€0(T),

where VIc(Z,y) denotes the set of supergradients of the semiconcave function x +—
c(xz,y) at T. (Recall that, on a Riemannian maninfold M, the squared distance
function is a locally semiconcave function on M x M, see for instance [9, Appendix
BJ.) Since both v_; and v; belong to the injectivity domain I(Z), z +— c(z,y;) is
differentiable at = and Vzc(z,y;) = —v;, for i = —1, 1. Let us define the multivalued
function
F: Yy e 8C¢(:Z’) — —V;C(i’,y) - ['U—la'Ul]

By Assumption (C), there exists a continuous curve t € [—1,1] — y(t) € M,
valued in 0.¢(z), such that y(—1) = y_; and y(1) = y;. Observe that F oy is
convex-valued and upper semicontinuous, taking values {v_;} and {v;} at t = —1
and ¢ = 1 respectively. Since vy does not belong to I(z), there has to be some
t. € (—1,1) such that F(y(t.)) is not contained in I(z). (To prove this rigorously,
one can appeal to [1, Theorem 9.2.1]: F oy admits a Lipschitz approximate section,
that is, for every € > 0 we can find a Lipschitz function f. : [-1,1] — [v_1,v1] such
that

Graph(f,) C Graph(Foy) +eB = {(t,v); tel[-1,1,ve (Foy)(t)} +€eB,
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n [—1,1] x [v_1,v;1], where B denotes the open unit ball in R?; from this and a
compactness argument the conclusion is easy.)
Thus there is v, € F(y(t.)) such that

ve € =Vie(z,y(t)) \ [(2).

But the set —Vic(z,y(t.)) is the convex hull of the minimizing velocities joining
T to y(t.). Hence, recalling that —Vic(z,y(t.)) C [v_1,v1], we can find two such
minimizing velocities v,v" € [v_1,v1] such that v, is a convex combination of v and
v'. In particular exp; v = exp, v/, contradicting the injectivity condition in Lemma
2.2. This establishes (CI). O

Proof of Lemma 2.2. 1t is sufficient to show that there are v_;,v; € I(Z) such that
vy = % does not belong to I(Z) and such that the mapping
v € [v_1, v NTCL(Z) — |v]z € R

is injective. Indeed, if v,v" belong to [v_1,v;] then: either at least one of them is
in the injectivity domain and then necessarily exp, v # exp, v; or both are in the
tangent cut locus and then d(x,exp, v) = |v| # |v/| = d(z, exp, V').

Denote by 7¢ : Uz M — (0, 00) the restriction of the cut time t(Z, ) (see Appendix
A) to the unit sphere UM C T;M; then TCL(Z) is the image of the map (S
UM — w = 1o(W)w € TzM. In partlcular at each differentiability point @ of ¢,

there is a uniquely determined unit exterior normal &(w) to TCL(Z) at w = 7¢(w)w,
and an associated closed affine halfspace

Sg(w) = {w + h; <h,§(w)>f < 0}.

Since 1(z) is Lipschitz [21] but not convex, there is wy in the boundary of 1(z)
such that wg/|wo| is a differentiability point of 7¢, and such that I(Z) is not included
in Se(wp)- In other words there is w; € I(z) such that

(w1 = wo, E(wo))z >

and necessarily (1 — t)wy + tw, ¢ 1(z) for t > 0 small enough -
Then there is a maximal ¢ € (0, 1] such that wy = (1 — two + twy ¢ 1(2) for all
€ (0,t). Since (wy; — wg, {(wp))z > 0 and w; ¢ 1(Z) for small positive times, there
exists €y > 0 small enough such that (1 + €)wy — ew; belongs to I(z) and
[(1+ €)wy — ewy, wz] N TCL(T) = {wo, ws} .

for all € < ¢y. Hence, if we choose €, € < ¢y such that |(1+ €)wy— ew| # |(1 — €)wy,
then v_y = (1 + €)wy — ew; and vy = (1 — €')wy satisfy the desired conclusion. [
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3. ABOUT THE REGULARITY CONDITION

Before proving Proposition 4.1, we shall establish a lemma of independent interest:
Under assumptions (CI) and (MTW), the cost ¢ = d?/2 is “regular” in the sense
of [31, Definition 12.14]. This means that for every z € M and vy, v; € I(Z) it holds
not only the convexity of I(z), but also, for all x € M and t € [0, 1],

(3.1) ez, y) — (@, y) > min(c(:c,yo) — (&, o), ez, y1) — c(:i,yl)),

where y; = exp.(vy), v = (1 — t)vg + toy.
This result was stated in [31, Theorem 12.36], but the proof was incomplete; we
present a complete proof below.

Lemma 3.1. (CI) and (MTW) imply the reqularity of d?/2.

Before proving this lemma, let us discuss some implications. If ¢ : M — R is a
c-convex function, and yo, y1 both belong to 0.1(Z), then there are vy, v, € 1(Z) such
that yo = expz(vo), y1 = expz(v1), and

D(Z) + (@, y;) = iréi]rwl{zb(:c) + ez, yi)} Vi=0,1.

The latter property can be written as
C(x>yi)_c(j7yi) 2¢(j)_w(x) \V/ZE'EM, i:0a1>

which, thanks to Lemma 3.1, implies
e, ) = e, ) = min(c(w, yo) — (7, 30), clz,11) = (7, 1) ) = ¥(F) = (),

for every © € M, where y; = exp,((1 — t)vg + tvq), t € [0,1]. This shows that the
path t — y; belongs to 0,4 (Z). In particular, the c-subdifferential of an arbitrary
c-convex function is always pathwise connected.

Proof of Lemma 3.1. By continuity of ¢, we may assume vy, v; € I(Z). Then the
reasoning is based on a maximum principle similar to arguments already used in
[14, 22, 31] or [15, Section 6], however with a few modifications. For ¢ € [0, 1], we
define

1
h’(t) = _C(x7yt) + C(fv yt) = —C(ZE, yt) + §|Ut|:27: Vt € [Oa ]-]

(Observe that c(z,y;) = |v]2/2, since v; € I(Z).) Our aim is to show that h can
only achieve a maximum at ¢ = 0 or t = 1. By Lemma B.2, generically the curve
(yt)o<t<1 intersects cut(z) only on a finite set of times 0 = t) < t; < ... < ty <
tnye1 = 1, always intersects cut(x) transversally, and never intersects fcut(zx) =
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exp, (TFCL(z)). So, as in [18], by an approximation argument we may assume that
(y;) satisfies all these assumptions.

This implies that h is smooth on the intervals (¢;,¢;41) for j = 0,..., N and
is not differentiable at ¢t = t; for j = 1,...,N. Let us observe that the function
t — —c(z,y;) is semiconvex, being the curve t — y; smooth and the function ¢(z,-)
semiconcave. Hence, since t — ¢(Z,y;) is smooth, h(t) is semiconvex as well. Thus,
at every non-differentiability point ¢t = t; we necessarily have h(tj) > h(t;), and so
h(t) cannot achieve a local maximum in a neighborhood of ¢1, ..., ty. In particular,
there exists n > 0 such that h(t) cannot achieve its maximum in any interval of the
form [t; — 2n,t; + 2n] with j € {1,..., N}.

Now let us show that h cannot have a maximum in any of the intervals I :=
(to, t1 —T]), ]N = (tN —|—7],tN+1), and ]j = (tj +n, tj+1 —T]) Wlthj S {1, ceey N — 1} .
Let j € {0,..., N} be fixed. The function y — c(x,y) is smooth in a neighborhood
of the curve (y;)ier;, 50 q; := —Vyc(x,y;) is well-defined for every t € I;. For every
t €10,1], set ¢ == —V (T, y). Since vy, v1 belongs to I(Z) which is an open convex
set (by assumption (CI)), the tangent vector ¢ always belong to I(y;) and does not
intersect TFL(y;). Then, arguing as in [31, Proof of Theorem 12.36], there exists a
constant C' > 0 (depending on 7) such that

Syesa+1-92) W ¢ — @) = =C (g, e — G| V€ l;, Vs €[0,1].
Since (see [31, Proof of Theorem 12.36] or [14, Proof of Lemma 3.3])

ht) = (G —a)

. 2 [t . 3
) = 5 | 0= 98 guansrman e —7) ds

we deduce

(3.2) h(t) > —Clh(t)| Vtel,.

Now, as in [31, Proof of Theorem 12.36] we consider the functions h.(t) = h(t) +
e(t —1/2)*, with k large enough (k will be chosen below). Assume by contradiction
that h. attains a maximum at a time ¢, € [; for some j. Then h.(ly) = 0 and
he(to) < 0, which implies

htg) = —ck(to — 1/2)*7,  h(ty) < —ek(k — 1)(ty — 1/2)2.

This contradicts (3.2) for k£ > 1+ C//2. Moreover, since h. converges to h uniformly
on [0,1] as e — 0, for € sufficiently small the function h. cannot achieve its maximum
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on any interval of the form /;. This implies that h.(t) < max{h.(0),h-(1)} for ¢
small, and letting ¢ — 0 we get (3.1) and the proof of Lemma 3.1 is complete. [

4. SUFFICIENT CONDITIONS FOR (TCP)
Theorem 1.2(ii) follows from the following finer result.

Proposition 4.1. Assume that M satisfies (CI7) and (MTWT). Then the optimal
map from p to v is continuous whenever p and v satisfy:
B,
(i) lim (B, (2))

r—0+ ol

=0 for any x € M;

(ii) v > covol for some constant ¢y > 0.

Proof of Proposition 4.1. The proof of Proposition 4.1 is based on an improvement
of ingredients originating from [26] and further pushed in [14, Theorem 3.6] and [27,
Theorem 5.1].

As we already mentioned, by [29] there exists a unique optimal transport map
between y and v, given p-almost everywhere by T'(z) = exp,(V,t), where ¢ is a

semiconvex function; moreover V, 1 € I(z) at all point of differentiability of .

By assumption the sets I(x) are (strictly) convex for all z, therefore the subdiffer-
ential of v satisfies V™9 (z) C I(z) for all z € M. We want to prove that ¢ is C".
To this aim, since v is semiconvex, by [2, Proposition 3.3.4(e)] it suffices to show
that V=1 (x) is everywhere a singleton. We shall do this by contradiction, dividing
the argument into several steps.

So assume that there is Z € M such that vy # v; € V79(Z). Let yo = exp.(vo),
y1 = expz(v1). Then, by Lemma 3.1 and [31, Proposition 12.15(ii)], we get y; €
0.(7), i.e.

(T) + (T, y;) = fcrélj‘% {(x) + c(x,u:)} i=0,1.

In particular
(41) C(Ivyz)_c(jvyz) Ew(f)—w(l'), \V/ZE'EM, 'LZO,].
We shall show that this is impossible. For this we will perform a few estimates.

Step 1: For every 6 > 0 small, denote by As C T:M the set swept by all
the C? curves t € [0,1] — v, € Ty M which satisfy v, = (1 — t)vg + tv; for any
t€[0,1/4]U[3/4,1] and

(4.2) |Gtz < Olinls, for t € [1/4,3/4],

where 1, = exp;(v;) (see figure).
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Since the set I(Z) is strictly convex, the segment I = [vy/4,v3/4] lies a positive
distance away from TCL(Z), and for every y € exp.([), the point Z lies a positive
distance away from TCL(y). Therefore, there is 6 > 0 small enough such that
As C I(z) and

(4.3) conv <exp;1 (Bg(i’))) CI(y)  Vy € expz(4;).

By construction, any set As (with § € (0,9), 0 small) contains a parallelepiped Ej
centered at vy, = Ltv - with one side of length ~ |vg — v1|z and the other sides of
length ~ d|vg — v;1]2, such that all points v in such a parallelepiped can be written
as v; for some ¢ € [3/8,5/8]. Therefore, there is ¢ > 0 such that £"(E;) > cd" 1,
where L™ denotes the Lebesgue measure on Tz M. Since FEj lies a positive distance
from TCL(Z), we obtain

(4.4) vol (Y3) ~ L"(E;) > c0™ ', where Y; := exp,(Es).

On the other hand, by (4.3) the cost ¢ is smooth on Bs(Z) x exp; (A;) and moreover
(MTWT) holds. Hence, arguing as in [27, Lemma 2.3] we deduce that there are
K,C > 0 such that the following property holds for any y € exp, (Ag) and any

x € B := exp, (conv(exp,*(Bj))), where conv(S) denotes the convex envelope of a
set S:
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Step 2: Fix f € C2°([0,1]) with f > 0 and {f > 0} = (1/4,3/4). We claim there
exists A = A\(K, C, f) > 0 such that for any # € B and any C? curve (v;)p<¢<1 drawn
in I(z) satisfying

i)z = 0 for t € [0,1/4] U [3/4,1],
(4.6) |Uee < Kd(z,2)|g|2, for t € [1/4,3/4],
v € Az for anyt € [1/4,3/4],

where y; = exp,(v), for any ¢ € [0, 1] there holds

(4.7) c(z,yt) — c(z,y1)
> min(c(:c,yo) —¢(Z, y0), c(z, 1) — c(f,yl)) + Af(t)e(z, x).

To prove this we adapt the argument in Lemma 3.1, borrowing the strategy from
[14, 27]: first of all, using Lemma B.2 (as we did in the proof of Lemma 3.1), up to
slightly perturbing vy and v; we may assume that vg, v1 € I(Z), (y:)o<t<1 intersects
cut(x) only at a finite set of times 0 =ty < t; < ... <ty < tyy1 = 1, and moreover
(yt)o<t<1 never intersects fcut(z). Using the notation of Lemma 3.1, we consider the
function h : [0, 1] — R given by

h(t) = —c(@,ye) + c(@,9) + Md(z,2)*f(t) /2 Vte[0,1],

where A\ > 0 is a positive constant to be chosen.

On the one hand, since f(t) = 0 and v; is a segment for ¢ € [0,1/4] U [3/4,1],
arguing as in the proof of Lemma 3.1 we conclude that h‘[OJ /4u[3/4,1] achieves its
maximum at 0,1/4,3/4 or 1.

On the other hand, if ¢ € [1/4,3/4]N(t;,tj41) for some j =0,..., N, we can argue
as in the proof of [27, Theorem 3.1] (see also [14, Lemma 3.3]) to check that the
identity A(t) = 0 gives h(t) > 0 for A = A(K, C, f) sufficiently small. This implies
that the function i cannot have any maximum on any interval (¢;,¢;41) N [1/4,3/4].
Moreover, since h(t;r) > h(t]_) for j = 1,..., N, h cannot achieve its maximum at
any of the points ¢;, j =1,...,N.

Hence h necessarily achieves its maximum at 0 or 1, and (4.7) follows.

Step 3: As a consequence of Step 2, for any 6 € (0,9), any y € Y, and any
x € B;(Z) \ Bss/k (%), there holds

c(x,y) —c(z,y) > min(c(x,yo) —c(Z, ), c(z,y1) — c(i,y1)> + 2 md(z, r)?,
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where m; = inf{f(t); t € [3/8,5/8]} > 0 and A = A\(K,C, f) > 0. Combining this
inequality with (4.1), we conclude that for any ¢ € (0, 0),

(48) vy € Y;% Vz e Bg(!i’) \ B85/K(:Z')> Y ¢ acw(x)

We claim that taking 6 € (0,9) small enough, we may assume that the above
property holds for any € M \ Bs;/k(%). Indeed, if not, there exists a sequence
{6k} | 0, together with sequences {z;} in M \ B;(z) and {y;} € Y5, such that
Yk € 0. (xy) for any k. By compactness, we deduce the existence of x € M \ Bs(Z)
and vy € expz([vo, v1]), with ¢ € [3/8,5/8], such that y; € 0.¢)(x). This implies that
the c-concave potential 1¢ : M — R defined as

(4.9) ve(y) = min (V) + elzp))

zeM

satisfies Z,x € 0°¢Y°(y;). Moreover, (4.8) gives that 0.1°(y,) N B5(Z) \ Bss/x (%) = 0.
However, from the discussion after Lemma 3.1 we know that the set 0.¢°(y;) is
pathwise connected, absurd.

Step 4: Let us put the previous steps together. We have proved that for § € (0, )
small, all the mass brought into Y5 by the optimal map comes from Bs;/x (%), and
SO

1(Bss/ (1)) > v(Y5).
Thus, as p(Bss/x (Z)) < o(1)6"" and v(Y;) > covol (Y5) > 6" (by assumption
(ii) and (4.4)), we obtain a contradiction as § — 0. O

5. THE CASE OF SURFACES

Let us prove Theorem 1.3. Of course, in view of Theorem 1.2(i), we only need to
prove the “if” part.

As in the proof of Proposition 4.1, let ¥ be a c-convex function such that 7'(z) =
exp, (wa). We want to prove that the subdifferential of 1 is a singleton everywhere.

We begin by observing that, thanks to Lemma 3.1 and [31, Proposition 12.15], we
have

(5.1) V™ Y(z) = exp, (0:40(z))  Vae M.

First of all, we claim that the subdifferential of ¢ at every point is at most one-
dimensional. Indeed, if V™1 (z) is a two-dimensional convex C' set for some x € M,
then by (5.1) exp,(C) = 0.4 (z) is a set with positive volume. But then, considering
the optimal transport problem from v to p, the set d.10(x) is sent (by 0°Y°, with )¢
as in (4.9)) onto the point x, which implies u({z}) > v (9.4 (x)) > 0, impossible.
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Now, assume by contradiction that v is not differentiable at some point xy. Then

there exist v_; # v; € I(xg) such that V™= (xg) C I(x) is equal to the segment
15

[’U_l, Ul] = {Ut}—lgtgla Vs = TUI + %U_l. We define Yy = eXme(’Ut).
We claim that that the following holds:
(A) [ve—1,v1-¢] C I(xg) for all € > 0 (i.e. vy & TCL(zp) for all t € (—1,1)).

Since the proof of the above result is pretty involved, we postpone it to the end of
this subsection.

Now the strategy is the following: by (A) we know that the cost function ¢ =
d?/2 is smooth in a neighborhood of {xo} x {y;; t € [—3/4,3/4]} and satisfies all
the assumptions of [13, Lemma 3.1] (observe that, even if that result is stated on
domains of R"™, everything is local so it also holds on manifolds), and we deduce
that propagation of singularities holds. More precisely, [13, Lemma 3.1] gives the
existence of a smooth injective curve ~,, 3 xg, contained inside the set

F—3/4,3/4 = {d(~,y_3/4)2 - d('ay3/4)2 = d($07y—3/4)2 - d(x(]a y3/4)2} )
such that
(5.2) 20 — 2¢(z0) = —d (-, y0)* + d(T9, Yo)* O V.-

(Recall that ¢ = d*/2.) Moreover, restricting 7,, if necessary, we can assume that

Yao N cut(yo) = 0.
We now observe that, since y; € exp,, ([v_1,v1]) = 0:4(x0), we have

(5.3) 2 — 2(x0) > —d(-, ) +d(zo,y)®  Vte[-1,1].

Moreover, by Lemma 3.1,
(54) _d(v y0)2 + d(.ﬁ(]o, 90)2 < max(—d(~, yt)2 + d(.ﬁ(]o, yt)27 _d(v yT)z + d(x07 yT)2>

for all =1 <t <0 <7 < 1. Hence, combining (5.2), (5.3), and (5.4), we deduce
that

(5.5) 2 — 2(x0) = —d(-, y1)* +d(z0,y:)* on .,  VteE[-1,1]

and
’}/xo - m Ft,Ta

—1<t<r<1
where

(56) Ft,’r = {d(? yt)2 - d(a yr)z = d(an yt)2 - d($0a yr)z} :
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By (5.5) we deduce that that y; € 0.4 (z) for any = € ,,. Moreover, if we parame-
terize v,, as s — x4, by differentiating with respect to s the identity

d(xsv yt)2 - d(xm y0)2 = d({l}'o, yt)2 - d(l‘o, y0)2

we obtain, for all s, t ,
j:s : [p - vmd(xsu y0)2} =0 VP € v:c_d(xsu yt>2

(recall that 7., N cut(yo) = 0). This implies that, for any fixed s, there exists a
segment which contains all elements in the superdifferential of d(-,y;)? at z, for all
t € [-1,1]. Hence, by the convexity of I(z;), we can apply (A) with z( replaced
by x: we can repeat the argument above starting from any point x,, and by a
topological argument as in [13, Proof of Lemma 3.1] (showing that the maximal time
interval on which we can extend the curve is both open and closed) we immediately
get that ~,, is a simple curve which either is closed or has infinite length.

To summarize, we finally have the following geometric picture: there exists a
smooth closed curve v C M, which is either closed or has infinite length, such that:

(A-a) For any « € v, y; € cut(x) for all £ € (—1,1).
(A-D) v € Moicrarar Doy where Dy = {d(-, 1)* — d(-,y7)? = d(zo, e)* — d(wo,y-)*}.
Let us show that the compactness of M prevents this.
By differentiating with respect to ¢t at t = 0 the identity

d(z, y)* — d(z, y0)* = d(wo, y)* — d(z0,Y0)” V€ r,
we obtain (using (A-a))
[Vyd(% Y0)* — Vyd(xo, yo)z] Yo =10 Vaer.

Observe that, since yo & cut(z), 9o # 0. Hence there exists a segment ¥ C I(yo)
such that exp,!(y) C . This is impossible since v C M \ cut(yo), so exp, ' (7) is
either closed or it has infinite length.

This concludes the proof of the C* regularity of /. It remains to show the validity
of property (A) above.

Proof of (A). To prove (A), we distinguish two cases:

(i) Either v_; or v; does not belong to TCL(zy).
(ii) Both v_; and v; belong to TCL(xy).
In case (i), by the convexity of I(x) we immediately get that either [v_q,v;_.| C I(x)
or [ve_1,v1] C I(z) for any € > 0, so (A) holds.
In case (ii), assume by contradiction that (A) is false. By the convexity of I(zq) we
have [v_1,v1] C TCL(xg). Let ¢ € [—1,1] be such that |vg,, is minimal on [v_y, vy]
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(by uniform convexity of the norm, there exists a unique such point). We consider
two cases:

(ii-a) exp, (y) is not a singleton.

(ii-b) expy, (ve) = vr.
In case (ii-a), since |vg|,, is the unique vector of minimal norm on [v_y,v1], there
exists © € TCL(x0) \ [v_1,v1] such that exp, (v) = exp, (vi) = ¥z (U cannot belong
to [v_1,v1] since |v]z, = |vils,). However this is impossible since (5.1) implies v €
exp;ol (8cw(l’(])) - V_w(.l’o) = [’U_l,’Ul].

In case (ii-b), without loss of generality we assume that the metric at xy concides
with the identity matrix. Let us recall that by [16, Proposition A.6] the function
w € UpM — tp(xg,w) has vanishing derivative at all w such that tp(z,w)w €
TFCL(xo). Hence, since the derivative of t — |vy],, is different from 0 at every ¢t # ¢
and |v¢|z, < tr(xg,v:) for every t, we deduce that v, € TCL(x) \ TFL(z) for all
t # t. Let us choose any time s # ¢. Since v, € TCL(xo) \ TFL(z), there exists
a vector v' # v, such that exp, (v') = exp,, (vs) € 0.(x0). By (5.1) this implies
v € V7(xg) = [v_1,v1]. Hence there exists a time s’ # s such that v/ = vy.
Moreover, since |Vgs|lz, = |[Vs/|zy > |Vilzo, We get |s — t] = |s" — t|. Thus, by the
arbitrariness of s € [—1, 1]\ {t} we easily deduce that the only possibility is ¢ = 0,
and so y; = y_; for all t € [—1,1].

By performing a change of coordinates in a neighborhood of the minimizing geo-
desic vy going from zy to yy, we can assume that zo = (0,0),yo = (1,0), vg = (1,0),
[v_y,v1] = [(1,-1),(1,1)], that the metric g at zy and yq is the identity matrix I,
and that the geodesic starting from xy with initial velocity vy is given by () = (¢, 0).
Now, to simplify the computation, we slightly change the definition of vs and y; for
9 > 0 small (this should not create confusion, since we will adopt the following
notation in all the sequel of the proof): denote by vs the speed which belongs to the
segment [v_1,v;] and whose angle with the horizontal axis is 0, that is

v

vs = (1,tané), U5 := ﬁ = (cosd,sind), t5:= ‘05‘ = colsé’
5

Consider 7 the geodesic starting from xy with initial velocity vs, and set
Ws

Ys = exp,, (v5), ws:=—Fs5(1), and ws:= m
s

The geodesic flow sends (a:o, U(;) to (y(;, —w(;), and the linearization at 6 = 0 gives

(5.7) Jo=0 and —aip = (0, fo(1)),
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where f, denotes the solution (starting with fo(0) = 0, fo(0) = 1) to the Jacobi
equation associated with the geodesic starting from zy with initial velocity vg. The
curve 0 — ys is a smooth curve valued in a neighborhood of y,. Moreover, since
ys = y_s for any small 9, ys has the form

2

1)
Ys = Yo + §Y + 0(6?)

for some vector Y. We now observe that, for every § > 0, the vector ys satisfies
(because the distance function to x is semiconcave and ys is contained in the cut
locus of )

(U5, ws) = (Y5, w—s),

<£,w5 - w_5> = 0.
|ys]

Thanks to (5.7), we deduce that ys takes the form

58) b=+ D00 +o(#)

which can be written as

for some A > 0.
We now need some notation. For every nonzero tangent vector v at xy, we denote
by fo(-,v), fi(-,v) the solutions to the Jacobi equation

(5.9) ft)+k(t)f(t)=0 Vit >0,

along the geodesic starting from xy with unit initial velocity v/|v| which satisfies
(510) fO(O?U) =0, fo(O,v) =1, fl(O,U) =1, fl(oav) =0

(in (5.9), k(t) denotes the Gauss curvature along such geodesic). Set now

vy = (—sind, cosd).

Since
1 sin § 1
e = (0 = T T
v ( ’cos25) ey R
we have
. sin & B 1 ;
(5-11> Ys = 0320 (—w5) + fo(t(s,vcs)— (—w5 )

cos 0
Then, since ws = (—1,0) + O(J), this means that

Us = 5(17 0) + 0(62)7



MA-TRUDINGER-WANG CONDITIONS 17

which implies that the constant A appearing in (5.8) is equal to 1. Hence iy = (1,0),
and we get
2

)

because ys = y_s.

Define the curve 0 — z5 by
zs 1= exp,, (us) with  us 1= 7505 = (7'5 cos 0, Ts sin 5), 75 1= tp(xq, Us).
We now use a result from [16]: since (MTW) holds, the curvature of TFL(x)
near any point of TFCL(xy) has to be nonnegative, see [16, Proposition 4.1(ii)].
Since [v_1,v1] C I(xg) C NF(z) and TFL(x) is a smooth curve, the fact that the
curvature TFL(zg) at vy is nonnegative implies that TFL(z() separates at vy from

[v_1,v1] (and so also from TCL(xg)) at most at the forth order, so 75 — ts = O(§%).
Since the exponential map is smooth (so in particular Lipschitz), this also gives

(5.13) lys — 25| = O(8*).

Denote by as the (unit) vector at time ¢ = 75 of the geodesic starting at xg with
initial velocity 05. As for 95, we can express %5 in terms of as, a3, and fo (7‘5, v(;) = 0.
For that, we note that

uy = (7"5 cosd — Tssin 0, 75 sin d + 75 cos 5)

= 75 (cos 0, sin 5) + 75 (— sin d, cos 5)

= 7505 + 505,
from which we deduce that
(5.14) s = 5 as + fo(7s,vs)7s (G ) = 75 ds.
This gives

Zs = Tg Q5 + Ts Qg
and
Z5 = Tsls+ 275 a5 + 75 Qs.

Moreover, since 75 — yl(é) =15 — ts = O(6%), we have

Fo=1to=0, Fp=t=1 To=10=0.
Hence we obtain

25 =0, Zs=ag=—wy, Z5=2a(=—wy#D0),
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which yields

52 5 . :
z5:y0+5(1,0)+§a0+o(53), ag # 0.
This contradicts (5.12) and (5.13), and concludes the proof of (A). O

6. FURTHER SUFFICIENT CONDITIONS FOR REGULARITY

In this section we present various sufficient conditions which, while not as sharp
as the ones discussed previously, may be easier to check.

6.1. Extended MTW conditions. Extended MTW conditions may be more re-
strictive than the plain MTW conditions, but allow to replace the conditions on
injectivity domains by conditions on nonfocal domains, which are easier to appre-
hend.

For every x € M, let us denote by NF(x) C T, M the nonfocal domain at x
(see Appendix A). We shall say that (M, g) satisfies (CNF) (resp. (CNFT)) if
NF(z) is convex (resp. strictly convex) for all z € M. As first suggested in [14],
the MTW tensor may be extended by letting v vary in the whole nonfocal domain
rather than in the injectivity domain. We refer for instance to [15, Subsection 2.3]
for the construction of this generalized tensor &, (¢, n), where v € NF(z). Then
it is said that (M, g) satisfies the eztended Ma-Trudinger—Wang condition (MTW)
if

(6.1) V(x,v) € TM with v € NF(z), V(&,n) € T,.M x T, M,

As before, if the last inequality in (6.1) is strict unless £ = 0 or n = 0, then M is
said to satisfy the extended strict Ma—Trudinger—Wang condition (MTW+). Note
that (MTW) implies (MTW) and (MTW ) implies (MTWH).

Proposition 6.1. Let (M, g) be a smooth compact connected Riemannian manifold

of dimension n > 2. If M satisfies (CNFT) and (MTW+), then it also satisfies
(CI"), and as a consequence (TCP).

Proposition 6.2. Let (M, g) be a smooth compact Riemannian surface. If M satis-
fies (CNF) and (MTW), then it also satisfies (CI), and as a consequence (TCP).

Proof of Proposition 6.1. By Theorem 1.2(ii), it suffices to show that (M, g) satisfies

(CIT). We argue by contradiction. If (CI") fails, we can find vy # v; € 1(Z) such
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that v, = (1 —t)vg+tvy € I(Z) for all t € (0,1). Then, since NF(Z) is strictly convex,
v € NF(z) for all t € (0,1).

For any t € (0,1), set y; = exp;(v;) and ¢ = —d,, expz(v;) as in the proof
of Lemma 3.1. Then there exists ¢; € I(y;) with ¢; # ¢ such that exp, (¢;) =
exp,,(¢:) = T. We now choose a sequence of points {r;} — Z such that y; &
cut(zy) and —Vyc(zg, yr) — q for all t € [0,1] (see for instance [27] for such a
construction). By repeating the proof of Lemma 3.1 with the smooth function
hi(t) = —c(zr, y:) + |ve]2/2 over the time interval [0, 1] (see [14]), one can see that
hi(t) is given by

. 2 rt — .
hk‘(t> = g/o (1 - 3)6(yt,(l—s)(jt—svyc(xk,yt)) (ytv qr — [_vyc(xku yt)]) dS,

which by (MTW+) is strictly positive whenever . (t) = (4, G — [—Vyc(@r, y)])y, =
0. As in the proof Lemma 3.1, these facts imply easily that, for any ¢ € (0, 1),

d(x, y0)* — |velz = 2hi(t) > 2min{hy,(0), hi(1)} + r(t)
= min<d(5€k, yo)? — d(Z,y0)%, d(wk, 11)* — d(fayl)z) + (1),

where 7 : [0, 1] — [0, 1] is a continuous function (independent of k) such that r > 0
on [1/4,3/4]. Hence, choosing for instance ¢ = 1/2 and letting k — oo we get

0=d(Z,y12)> — d(Z,y1/2)* > d(Z,y1/2)* — V122
> m1n<d(j7 y0)2 - d(ju y0)27 d(jvyl)z - d(j7y1>2) = 07
a contradiction. O

To prove Proposition 6.2, it suffices to establish the following “extended version”
of Lemma 3.1, which is established along the same lines as in [14].

Lemma 6.3. Let (M, g) be a Riemannian manifold satisfying (CNF)-(MTW).
Fixz € M, vy,v, € I(Z), and let vy = (1 — t)vg + tvy € T, M. For anyt € [0,1], set
yr = exp,(v). Then, for any x € M, for any t € [0,1],

1 . . -
clw,yn) = 5lunf? = min (e, go) — el 30), el 1) = (@, p1) ).

By choosing x = T we deduce that c(z,y;) > =|v;|2,, which implies that v; € I(7),

as desired.

1
2
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6.2. Removing the orthogonality condition in MTW. We say that (M, g)
satisfies (MTW%) if (1.1) holds without any orthogonality assumption, that is,

V(z,v) € TM with v € I(z), ¥ (&,n) € T,M X T, M,  S(zexp, v)(§;1) = 0.

If T = exp V1 is an optimal transport map, let us define the contact set of y € M

as
S(y) ={r € M; y € Op(x)} = IY°(y),

where 1 is defined in (4.9). From (5.1) in Section 5 it follows that if (M, g) satisfies
(CI) and (MTW), then the equality exp,'(0°¢y°(y)) = V~4°(y) holds for any
y € M. In particular, exp, ' (S(y)) C I(y) is always a convex set.

Let us recall that, according to [27], a manifold is said to have nonfocal cut locus
if TFCL(z) = 0 for all x € M. As a consequence of the results in [11] and [5,
Appendix C, Theorem 3], we obtain the following proposition, which generalizes the
regularity result on the flat torus T™ [4] and the real projective space.

Proposition 6.4. Let (M,g) be a compact quotient of STt x ... x S x R™ with
nonfocal cut locus. Then (TCP) holds. Moreover, if 1 = fvol and v = gvol with
f,9 >0 and of class C*, then the optimal transport is C* too.

Actually, as can easily be seen from the proof of the above result, by the results in
[11] the following general statement (already present in the proof of [12, Corollary
5.2]) holds:

Theorem 6.5. Assume that (M, g) satisfies (CI) and (MTW?), and suppose that
there exist two positive constants A, A > 0 such that

Avol < p < Avol, Avol < v < Avol.
Then, for anyy € M, either S(y) is a singleton or all exposed points ofexpy_l(S(y))
belong to TCL(y).

We recall that a point z in the boundary of a compact convex set Z C R” is
said to be an exposed point of Z if there exists a hyperplane II C R” such that
ZNIl={z}.

Proof of Proposition 6.4. Let pu to v be two probability measures such that
Avol < < Avol, Avol < v < Avol

for two positive constants A, A > 0. Let T" = exp, (Vmw) : M — M denote the
transport map from p to v, and define the “c-Monge-Ampere” measure |0°)| as

|0°Y[(A) = vol (Upead®Y()) for all A C M Borel.
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As shown for instance in [11, Lemma 3.1] (see also [28]), under our assumptions on
w1 and v the following upper and lower bounds on |9°| hold:

(6.2) %Vol (A) < |0Y|(A) < %VOI (A) for all A C M Borel.

Consider now the cost function ¢ = 672/2 on M = Splox ..o x S ox R™, with d
the Riemannian distance on M. By [23], the cost ¢ satisfies MTW#. Moreover,

if #: M — M denotes the quotient map, we can use (7)7! to lift ¢: we define

@Z .M >R by @Z = o7. It is not difficult to check that ’(Z is c-convex. Moreover,
thanks to (6.2), we have

%v“oi (A) < |8%|(A) < %Vﬁ (A)  forall A C M Borel,

where vol is the volume measure on M. F inally, since set of subgradients V= (x)
at any point x belongs to I(z) C T, M (see for instance [29]), by identifying the
tangent spaces Tz M and Txz M we obtain

V(@) = Vo (7@) C I(F@)).

However, since Mis a product of spheres and R", thanks to the nonfocality assump-
tion on M it is easily seen that

TCL(7 (7)) CcC 1(2)

(again we are identifying T5M with Tk M). This implies that V(%) lies at a
positive distance from TCL(Z) for every £ € M. In particular, for every y € M, the
set

S@) = {3 € M je U@ }
cannot intersect cut(y).

Now, let us consider the change of coordinates = +— ¢ = —Vz¢(x,y) which sends
M \ cut() onto I(7). Since Ty = exp;(qo) ¢ cut(y), the cost ¢ is smooth in a
neighborhood of {Zo} x {y}. Moreover, the support of 6°¢| is the whole manifold
M. So, we can apply [11, Theorem 8.1 and Remark 8.2] to obtain that S(7) has no
exposed points inside the open set (). Since S(¥) cannot intersect cut(7) either,
the only possibility is that S (y) is a singleton for every y, so g (the ¢c-transform of
@Z) is C''. This implies that also 1¢ (the c-transform of v) is C! (indeed, one can
easily show that @ZE = 1)°o7), so the transport map 7 is injective.
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Now, we observe that the same argument can be repeated considering the trans-
port problem from v to u (recall that exp, (Vywc) is the optimal map sending v onto
u, see for instance [31]). So, we deduce that ¢ is C! as well, which implies that v is
C', and T is continuous as desired.

Let us finally remark that, as already observed in [12], the continuity and injec-
tivity of T combined with the results in [25] implies higher regularity (C*/C*) of
optimal maps for more smooth (C®/C*) densities. This concludes the proof. [

7. OPEN PROBLEMS

By Theorem 1.2(i), any Riemannian manifold verifying (TCP) must satisfy (CI)
and (MTW). As shown by Theorem 1.3, the combination (CI)-(MTW) and
(TCP) are equivalent on surfaces. We do not know if such a result holds in higher
dimension.

In [6] the authors showed that small C* perturbations of S? equipped with the
round metric satisfy (MTW+#). Thanks to [23, Theorem 1.2(3)], this implies that
any product of them satisfy (MTW)#. We dot not know if such Riemannian
products satisfy (TCP).

Finally, we point out that to our knowledge there is no concrete example of a
Riemannian manifold satisfying (MTW) but not (MTW+*).

APPENDIX A. SOME NOTATION IN RIEMANNIAN GEOMETRY
Given (M, g) a C* compact connected Riemannian manifold of dimension n > 2,
we denote by T'M its tangent bundle, by UM its unit tangent bundle, and by
exp : (z,v) — exp, v the exponential mapping. We write g(z) = g., g.(v,w) =
(U, W), go(v,v) = |v|, and equip M with its geodesic distance d. We further define:
e to(x,v): the cut time of (z,v):
to(z,v) = max{t > 0; (exp,(sv))o<s<t is a minimizing geodesic}.
o tp(x,v): the focalization time of (z,v):
tp(z,v) = inf{t > 0; det(dy, exp,) = O}.
e TCL(x): the tangent cut locus of z:
TCL(z) = {tc(z,v)v; ve T,M\ {0}}.
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e cut(z): the cut locus of z:
cut(z) = exp, (TCL(x)).
e TFL(x): the tangent focal locus of x:
TFL(z) = {tp(z,v)v; v € T,M \ {0}}.
e TFCL(x): the tangent focal cut locus of x:
TFCL(z) = TCL(z) N TFL(z).
e fcut(z): the focal cut locus of x:
feut(z) = exp, (TFCL(2)).
e I(z): the injectivity domain of the exponential map at x:
[(z) = {tv; 0 <t <te(z,v), veT,M}.
e NF(x): the nonfocal domain of the exponential map at x:
NF(z) = {tv; 0 <t < tp(z,v), ve T, M}.

e exp ! the inverse of the exponential map; by convention exp, *(y) is the set of
minimizing velocities v such that exp, v = y. In particular TCL(x) = exp, ' (cut(z)),
and I(x) = exp, (M \ cut(zx)).

We notice that, for every x € M, the function t¢(z,-) : UM — R is locally Lips-
chitz (see [3, 21, 24]) while the function tp(z,-) : U,M — R is locally semiconcave
on its domain (see [3]). In particular, the regularity property of to(z,-) yields

(A.1) H" ' (cut(z)) < 400 Va e M.

APPENDIX B. ON THE SIZE OF THE FOCAL CUT LOCUS

Recall that, for every x € M, the focal cut locus of a point z is defined as
feut(z) = exp, (TFCL(x)).

The focal cut locus of x is always contained in its cut locus. However it is much
smaller; as the following result (which we believe to be of independent interest)
shows:

Proposition B.1. For every x € M the set fcut(x) has Hausdorff dimension
bounded by n — 2. In particular we have

(B.1) Vee M, H'(feut(z)) =0.
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Proof. For every k = 0,1,...,n, denotes by ¥ the set of y # x € M such that the
convex set Vic(x,y) has dimension k. By [2, Corollary 4.1.13], since the function
y +— c(x,y) is semiconcave, the set ¥* is countably (n — k) rectifiable for every
k =2,...,n, which means in particular that all the sets 32, ..., X" have Hausdorff
dimension bounded by n — 2. Thus, we only need to show that the set

Jo= (LN U (LNX))

has Hausdorff dimension < n—2. The fact that J? = J,N¥Y has Hausdorff dimension
< n — 2 is a consequence of [30, Theorem 5.1]. Now, consider y € J! = J, N XL
Then there are exactly two minimizing geodesics v1,7v : [0,1] — M joining x to
y. By upper semicontinuity of the set of minimizing geodesics joining = to y, for
i = 1,2 we can modify the metric g in a small neighborhood of ~;(1/2) into a new
metric g; in such a way that the following holds: there exists an open neighborhood
V; of § such that, for any y € J! NV, there is only one minimizing geodesic (with
respect to g;) joining x to y. In that way, we have

JonVinVy C (J7), U (J9),,

where (J2). denotes the set J? = J, N XY with respect to the metric g;. Hence we
conclude again by [30, Theorem 5.1]. O

As a corollary the following holds:

Lemma B.2. Letz € M, vy, v, € 1(Z) and x € M be fized. Up to slightly perturbing
vy and vy, we can assume that vo,v1 € 1(Z), (yi)o<i<1 intersects cut(x) only at a
finite set of times 0 < t; < ... < ty < 1, and moreover (y;)o<i<1 never intersects
feut(z) = exp, (TFCL(2)).

Proof of Lemma B.2. The proof of this fact is a variant of an argument in [18]: fix
o > 0 small enough so that

wlv —v, lw, <o = vy+w,v+wé€IT),

and consider the cylinder C, in T, M given by {v; + w}, with ¢ € [0,1] and w as
above. By convexity of TFL(Z), for o sufficiently small we have C, C NF(z). Let
us now consider the sets

C¢ = C, Nexp; ' (exp;(C,) N cut(z)),
Cl = C, nexp; ! (exp, (Cy) Nfeut(z)).

Since C, C NF(z), exp; "' is locally Lipschitz on exp,(C,), and therefore (A.1) and
(B.1) imply
') < +oo, H'HCT) =0.
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We now apply the co-area formula in the following form (see [7, p. 109] and [8,
Sections 2.10.25 and 2.10.26)): let f : v; + w —— w (with the notation above), then

H"H(A) = AN f7H (w)] K" (dw)
f(4)
for any A C C, Borel. Since the right-hand side is exactly [#{t; v +w €
A} H™(dw), we immediately deduce that particular there is a sequence wy — 0
such that each (v; + wy) intersects C¢ finitely many often, and (v, + wy) never
intersects C'¢/.

We now also observe that, if y € cut(z) \ fcut(x), then cut(z) is given in a
neighborhood of y by the intersection of a finite number of smooth hypersurfaces
(see for instance [27]). Thus, up to slightly perturbing vy and vy, we may further
assume that at the points y,, the curve ¢ — g, intersects cut(z) transversally. (|
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