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Abstract

We prove the Li-Yau gradient estimate for the heat kernel on
graphs. The only assumption is a variant of the curvature-dimension
inequality, which is purely local, and can be considered as a new
notion of curvature for graphs. We compute this curvature for lat-
tices and trees and conclude that it behaves more naturally than
the already existing notions of curvature. Moreover, we show that
if a graph has non-negative curvature then it has polynomial vol-
ume growth.

We also derive Harnack inequalities and heat kernel bounds
from the gradient estimate, and show how it can be used to derive
a Buser-type inequality relating the spectral gap and the Cheeger
constant of a graph.

1. Introduction and main ideas

In their celebrated work [19] Li and Yau proved an upper bound on
the gradient of positive solutions of the heat equation. In its simplest
form, for an n-dimensional compact manifold with non-negative Ricci
curvature the Li-Yau gradient estimate states that a positive solution u
of the heat equation (A — 9y)u = 0 satisfies

9 |Vul? O _n
(1.1) |V log u|* — 0¢(logu) = 2 " < 5"

The inequality (1.1) has been generalized to many important settings
in geometric analysis. The most notable such generalization was made
by Hamilton on the Ricci flow; see [14, 15].

Finding a discrete version of (1.1) has proven challenging for a long
time. Indeed, there is no graph for which inequality (1.1) is true for all
times ¢ (cf. §4.1). The main difficulty for finding a discrete version is
that the chain rule fails on graphs. In this paper, we succeed in find-
ing an analogue of inequality (1.1) on graphs. The main breakthrough
and novelty of this paper, as we see, are twofold. First, we show a
way to bypass the chain rule in the discrete setting. The way we do
it (as explained in §1.1), we believe, may be adapted to many other
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circumstances. Second, we introduce a new natural notion of curvature
of graphs, modifying the curvature notion of [20]. For example, we
are able to prove a discrete version of the Li-Yau inequality where the
curvature is bounded from below (by any real number). Also, we show
that non-negatively curved graphs have polynomial growth. As far as
we are aware of, this result, well known on Riemannian manifolds, is
not known with any previous notion of curvature on graphs.

In the next two sections we explain the preceding two ideas in more
detail.

1.1. Bypassing the chain rule—discretizing the logarithm. In
proving the gradient estimate (1.1) on manifolds, either by the maxi-
mum principle [19] or by semigroup methods [4], it is crucial to have
the chain rule in hand. Namely, both proofs use a simple but a key
identity that follows from the chain rule formula:

(1.2) Alogu = % — |V ilogul?.

However, this is false in the discrete setting. Even worse, there seems
to be no way to reasonably bound the difference of the two sides.

The lack of the chain rule on graphs is the main difficulty in trying
to prove a discrete analogue of (1.1). In general on graphs, the fact
that the chain rule fails causes major problems. See also [2, 7, 8, 9] for
other attempts to avoid or partially bypass the chain rule in the discrete
setting. In what follows we explain our solution to this issue. First, we
consider a one-parameter family of simple identities on manifolds which
resembles (1.2) (see also [27]): For every p > 0 one has

p—1

(1.3) AuP = puP 7 Au + uP|VuP|?.

These also follow from the chain rule. Then, we make the following cru-
cial observation: While there exists no chain rule in the discrete setting,
quite remarkably, identity (1.3) for p = 1/2 still holds on graphs. This
fact is the starting point and probably the most important observation
of this paper.

Naively, this means that each time identity (1.2) is applied in the
proof of (1.1) we may try to replace it by identity (1.3) with p = 1/2.
Indeed, this idea starts our work in this paper. However, this idea alone
is not enough to prove a discrete analogue of (1.1): We have to redefine
the notion of curvature on graphs as explained in the next section.

1.2. A new notion of curvature for graphs. The second obstacle
we have to overcome in proving gradient estimates on graphs is that
a proper notion of curvature on graphs is not a priori clear. It is a
well-known problem to extend the notion of Ricci curvature, or more
precisely to define lower bounds for the Ricci curvature in more general
spaces than Riemannian manifolds. At present a lot of research has been
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done in this direction (see e.g. [12, 20, 21, 24, 25, 28]). The approach
to generalizing curvature in the context of gradient estimates by the use
of curvature-dimension inequalities explained below was pioneered by
Bakry and Emery [3].

On a Riemannian manifold M Bochner’s identity reveals a connection
between harmonic functions or, more generally, solutions of the heat
equation and the Ricci curvature. It is given by

Vf € C(M) SAIVSP = (V. VAS) + |[Hess | + Ric(V f, V).

An immediate consequence of the Bochner identity is that on an n-
dimensional manifold whose Ricci curvature is bounded from below by
K one has

(14 AP > (VAVAf) +(AfP + KIVSP,

which is called the curvature-dimension inequality (CD-inequality). It
was an important insight by Bakry and Emery [3] that one can use it
as a substitute for the lower Ricci curvature bound on spaces where a
direct generalization of Ricci curvature is not available.

Since all known proofs of the Li-Yau gradient estimate exploit non-
negative curvature condition through the CD-inequality (1.4), one would
believe it is a natural choice in our case as well. Bakry and Ledoux [4]
succeed in using it to generalize (1.1) to Markov operators on general
measure spaces when the operator satisfies a chain rule type formula.

As we have explained in Section 1.1, there is no chain rule in the
discrete setting. However, due to formula (1.3) with p = 1/2, which
compensates for the lack of the chain rule, we succeed in modifying the
standard CD-inequality on graphs in order to define a new curvature
notion on graphs (cf. §3) which we can use to prove a discrete gradient
estimate in Theorem 4.4.

One may argue that as we modify the curvature notion it might not be
natural anymore. In fact, we show it is natural in several respects: First,
we prove that our modified CD-inequality follows from the classical one
in situations where the chain rule does hold (Theorem 3.16). Second, we
compute it in several examples (§6) to show it gives reasonable results.
In particular, we show that trees can have negative curvature K with
|K| arbitrarily large. So far the existing notions of curvature [20, 25]
always gave K > —2 for trees. Third, as mentioned above, we derive
polynomial volume growth for graphs satisfying non-negative curvature
condition, like on manifolds (Corollary 7.8), and it seems to be a first
result of this kind on graphs.

1.3. Background on the parabolic Harnack inequality on graphs.
Inequality (1.1) can be integrated over space-time, and some new dis-
tance function on space-time can be introduced to measure the ratio of



362 F. BAUER, P. HORN, Y. LIN, G. LIPPNER, D. MANGOUBI & S.-T. YAU

the positive solution at different points:
(1.5) u(z,s) < C(z,y, s, thu(y,t) ,

where C(xz,y,s,t) depends only on the distance of (z,s) and (y,t) in
space-time. Using this, [19] also gave a sharp estimate of the heat
kernel in terms of such a distance function.

Harnack inequalities like (1.5) have many applications. Besides im-
plying bounds on the heat kernel, they can be used to prove eigenvalue
estimates, and it is one of the main techniques in the regularity the-
ory of PDEs. Hence it is important to decide what manifolds satisfy
such an inequality. Saloff-Coste [26] gave a complete characterization
of such manifolds (see also Grigor’yan [13] for an interesting alternative
proof that the Poincaré inequality in conjunction with volume doubling
implies the Harnack inequality). Saloff-Coste showed that satisfying a
volume doubling property along with Poincaré inequalities is actually
equivalent to satisfying the Harnack inequality (1.5). The characteriza-
tion by Saloff-Coste generalizes the non-negative Ricci curvature condi-
tion by Li and Yau, since it is known by combining the Bishop-Gromov
comparison theorem [5] and the work of Buser [6] that a lower bound on
the Ricci curvature implies volume doubling and the Poincaré inequality
(see also the paper of Grigor’yan, [13]). However, a major drawback
of the characterization by Saloff-Coste is that showing that a manifold
satisfies these properties is rather difficult as both volume doubling and
the Poincaré inequality are global in nature. The results in [19] have the
advantage that a simple local condition, a lower bound on curvature, is
sufficient to guarantee that the more global properties hold, at the cost
of being more sensitive to perturbations.

In the case of graphs Delmotte [10] proved a characterization anal-
ogous to that of Saloff-Coste for both continuous and discrete time.
However, just as for manifolds, his conditions are hard to verify because
of their global nature. One virtue of our results is that they give local
conditions that imply Harnack-type inequalities.

Organization of the paper. In Section 2 we set up the scope of
this paper. In Section 3 we define our notion of curvature by modifying
the standard curvature-dimension inequality, and we study the basic
properties of the curvature. In particular, we show that on manifolds
the modified CD-inequality follows from the classical one. Our main
results are contained in Section 4, where we establish the discrete ana-
logue of the gradient estimate (1.1). In Section 5, we use the gradient
estimates to derive Harnack inequalities. Section 6 contains curvature
computations for certain classes of graphs. In particular we give a gen-
eral lower bound for graphs with bounded degree and show that this
bound is asymptotically sharp in the case of trees. We also show that
lattices, and more generally Ricci-flat graphs in the sense of Chung and
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Yau [7], have non-negative curvature. Finally, in Section 7 we apply our
results to derive heat kernel bounds and polynomial volume growth, and
to prove a Buser-type eigenvalue estimate.
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2. Setup and notation

First we fix our notation. Let G = (V, E) be a graph. We allow the
edges on the graph to be weighted; that is, the edge xy from z to y
has weight w,, > 0. We say that the graph is unweighted if w;, = 1.
We do not require that the edge weights be symmetric, so wgy 7# Wys
in general, for the proofs of the main theorems, but our key examples
satisfying the curvature condition do have symmetric weights. We do,
however, require that

inf we =: Wpyin > 0.

ecl
Moreover, we assume in the following that the graph is locally finite,
Le. deg(x) =3, , Wy <ocoforallzeV.

Given a measure p : V. — R on V, the p-Laplacian on G is the
operator A : RVl — RIVI defined by

Af(z) = @ Sy (F() — £(2).

Since such averages will appear numerous times in computations, we
introduce an abbreviated notation for “averaged sum”: For a vertex

z eV, -
S h(y) = s 3 eyl

y~z y~z

Given a graph and a measure, we define

d
D, — max 28
z,yeV Wayy
Ty
and
d
D, = max eg(r)

zeV  pu(x)
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So far as is possible, we will treat p-Laplacian operators generally.
The special cases of most interest, however, are the cases where p =1,
which is the standard graph Laplacian, and the case where p(z) =
Zny Wyy = deg(x), which yields the normalized graph Laplacian.
Throughout the remainder of the paper, we will simply refer to the
p-Laplacian as the Laplacian, except when it is important to emphasize
the effect of the measure.

In this paper, we are interested in functions u : V' x [0,00) — R that
are solutions of the heat equation. Let us introduce the operator

£:A—6t

We say that u(x,t) is a positive solution to the heat equation, if u > 0
and Lu = 0. It is not hard to see that such solutions can be written as
u(z,t) = Paug when ug = u(-,0) € P(V, ) for some 1 < p < co. Here
P; = ¢! is the heat kernel and P(V,u) = {f : V = R : 3 f(z)Pu(z) <
oo}. Note that the heat equation of course also depends on the measure
1, through the Laplacian it contains.

3. Curvature-dimension inequalities

In this section we introduce a new version of the CD-inequality, which
is one of the key steps in deriving analogues of the Li-Yau gradient esti-
mate. We also compare our new notion to the standard CD-inequality.
First we need to recall [4] the definition of two natural bilinear forms
associated to the Laplacian.

Definition 3.1. The gradient form I' = ' is defined by

2U(f,9)(x) = (A(f - g9) — [ - Alg) — A(f) - g) (x)
1

= > way(f(y) = F(@))(9(y) — 9(x)).

Y~z

We write I'(f) = T'(f, f). Similarly, the iterated gradient form T'2* = I'y
is defined by

We write T'a(f) = Ta(f, f).

Definition 3.2. We say that a graph G satisfies the CD-inequality
CD(n, K) if, for any function f,

Ca(f) 2 - (Af)? + KT(f).

Note that this is exactly the CD-inequality in (1.4) written in the I’
notation. G satisfies C'D(o0, K) if

La(f) > KT(f).
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We shall drop the superscript A from the I' and I's notation unless
it would be confusing.

Remark 3.3. The previous definitions can be applied to a broad
class of operators, not just our A, and to a broad class of spaces, not
just graphs. In fact Bakry and Ledoux [4] have shown that in a rather
general setting C'D(n, 0) is sufficient to derive the gradient estimate (1.1)
for the semigroup generated by an operator L, as long as it is a diffusion
semigroup in the following sense.

Definition 3.4. Given an operator L, the semigroup P, = e'* is

said to be a diffusion semigroup if the following identities are satisfied
for any smooth function ¢ : R — R.

(3.5) T5(f,g-h) =g -T"(f,h) + h-T*(f,9)
(3.6) I“(®o f,g) = ®'(NHT"(f,9)
(3.7) L(®o f) = (F)L(f) + "(/T"(f)

The main example of such a semigroup is the one generated by the
Laplace-Beltrami operator on a Riemannian manifold.

The Laplacian A we are interested in does not generate a diffusion
semigroup, but remarkably, as we mentioned in the introduction, for the
choice of ®(f) = \/f a key formula similar to a combination of (3.6)
and (3.7) still holds:

(3.8) 2V fAVf = Af —20(\/f).
This can be viewed as the discrete analogue of (1.3) for p = 1/2, and it
is a simple consequence of the identity

2a(Vh— Va) = (b —a) - (Vb - va)?.
We haven’t been able to find useful discrete analogues of (1.3) for any
other value of p.
The identity (3.8) motivates the following key modification of the
CD-inequality.

Definition 3.9. We say that a graph G satisfies the exponential
curvature dimension inequality at the point x € V, CDE(z,n, K) if for
any positive function f : V' — R such that (Af)(z) < 0 we have

L'(f)

ra(n@ -1 (1) @2 Lane? + KT

We say that CDE(n, K) is satisfied if CDE(z,n, K) is satisfied for all
zeV.

Remark 3.10. For convenience, we set

.11 fu(f) = -1 (1,50,
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or equivalently by (3.8),

~ 2
(3.12) To(f) = SAT() T (f, A;;i )) .

Remark 3.13. An important aspect of both CD(n, K) and CDE
(n,K) is that they are local properties: satisfying C'D(n,K) or
CDE(n,K) at any given vertex depends only on its radius 2 neigh-
borhood. Thus, in principle, it is possible to classify all (unweighted)
graphs which satisfy C DE(n, K) and have maximum degree at most D
for any fixed D.

Of course, one hopes that typical graphs which one might consider
to have non-negative curvature satisfy CDE(n,0) for some “dimension”
n. As we will show in Section 6, the class of Ricci-flat graphs [7], which
includes abelian Cayley graphs and most notably the standard lattices
Z% (along with finite tori), do indeed satisfy CDE(2d,0).

Remark 3.14. The reason we use the adjective “exponential” in
Definition 3.9 is revealed in Lemma 3.15 below.

Lemma 3.15. If the semigroup generated by L is a diffusion semi-
group, then for any positive function f one has

Ty(f) = f*Ta(log f).

Proof. We compute

2l'y(log f) =LI'(log f) — 2I'(log f, Llog f)

+(5)- 54

_LO) L op <i p(f)> L)L <%>

7 El
_2F(f’Lf)_2Lf .
f2 f F(f)f )
2
:2F;£f) — %F(f,r(f)) — Qr(f)% n 61—‘!(};2)
= I(f)

2 T(f,T(f)) — 4

+ LfI‘(f)—I—F

f? /1
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2
2 Ty +2n L
:”Jiéf ) _ %P(fﬂf)) - %W’ )
2 (TN _ 2Da(f)
A (ra-r(s50) - B0

q.e.d.

Theorem 3.16. If the semigroup generated by L is a diffusion semi-
group, then the condition CD(n, K) implies CDE(n, K).

Proof. Let f be a positive function such that (Lf)(z) < 0. By
Lemma 3.15,

317 Talf) = Plallog ) > * (H(Llog 1+ K -Tlog 1)
(3.18) = %fz(L log f)* + KT(f) .

On the other hand,

319)  f@)Llog (o) = (L) -~ < (L)) <o

Squaring (3.19) and inserting the result in (3.17) yield

Fa(f)(e) 2 - (L)) + KT()(@)
q.e.d.

Remark 3.20. Let us define that a graph satisfies the condition
CDEFE'(n,K) if, for all f > 0,

Balf) 2 = FA(Alog £)? + KT(f).

In light of Lemma 3.15 and Theorem 3.16, for diffusion semigroups
CD(n,K) & CDE'(n,K) = CDE(n, K); thus it is tempting to base
our curvature notion on CDE’ instead of CDE.

Rather interestingly, making such a definition in the graph case loses
something: First, as we show below in Theorem 6.8, the integer grid Z¢
satisfies CDE(2d,0). On the other hand, it only satisfies C DE’(4.53d,0)
and this dimension constant essentially cannot be improved. Second, it
turns out that some graphs (and, in particular, regular trees) do not
satisfy CDE'(n,—K) for any K > 0. In contrast, we show in Theorem
6.1 below that all graphs satisfy CDE(2, —K) for some K > 0.

4. Gradient estimates

In this section we prove discrete analogues of the Li-Yau gradient
estimate (1.1) for graphs satisfying the CDE-inequality.
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4.1. Failure of inequality (1.1) on graphs. Let us start by explain-
ing why (1.1) in its original form fails on graphs. Let G be any nontrivial
graph and p,q € V(G) two adjacent vertices. Let u(z,t) be the solution
of the heat equation with initial condition u(x,0) = d,. It is well known
that in this case u(z,t) is the distribution at time ¢ of the continuous
time simple random walk started at p. The continuous time random
walk is obtained by having the walker iterate the following action: Wait
for a random time according to an exponential distribution and then
take a random step. Let FE7, Fs be the exponential random variables
used in waiting to take the first two steps. Then for small ¢ we have

ulp,t) > P(E1>t)=1- [leds > 1-t,

u(g,t) < P(E, <t) t,
>

u(q,t) L P(E; <t)P(Ey > t) 1=

1
deg(p)

<
= deg(p)

Thus ) )
Vulle.t) (=27 1
u(q,t)2 — 2 2t2
On the other hand, 3ty > 0 small such that (9,u)(q,tp) < 1. We con-
clude that

9] 2d 4d
D0 to) < eg(p) _ 4deg(p)
u to(1 —to) to
The two terms together are still too big:
Vul?(q,t Oyu 1 4deg(p n
[Vul*( 20)—L(q,t0)2—2— g()>_'
u(q, to) U 2t0 to 2t

Remark 4.1. There is a one-parameter family of possible gradient
estimates:
|VuP|?2 O o n
u?p u 2t
[Vur|? [Vul
uZP u?2

Ep:

Since in the Riemannian case , the original Li-Yau in-
equality corresponds to &, and the larger p is, the stronger &, is.

The argument preceding the remark in fact shows that &, cannot hold
for any graph for any p > 0.5. The inequalities we obtain in the sequel
are for exactly p = 0.5 which, in this sense, is the best exponent one
can hope for in discrete Li-Yau gradient estimates.

4.2. Preliminaries. The following lemma, describing the behavior of
a function near its local maximum, will be used repeatedly throughout
the whole section.

Lemma 4.2. Let G(V, E) be a (finite or infinite) graph, and let g, F' :
V x [0,T] — R be functions. Suppose that g > 0, and F has a local
mazimum at (x*,t*) € V x [0,T]. Then

L(gF)(x",t%) < (Lg)F(z",t7).
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Proof. On the one hand,

AP 1) = % 3 weslalytF ) = 9" )P 1)

9(y, ") F (", 1) — (™, ") F (27, 1%))

yNw*

= (Ag) (", 7).
On the other hand,
O(gF) (", 1") = (Org) F (2", 1) + g(0 F)(x", %) = (Opg) F (2", ),

since O;F = 0 at the local maximum if 0 < t* < T and O F > 0 if
t* =T. The last claim is just the difference of the previous two. q.e.d.

For convenience, we also record here some simple facts which we use
repeatedly in our proofs of the gradient estimates.

Lemma 4.3. Suppose f : V — R satisfies f > 0, and (Af)(z) <0
at some vertex x. Then

(4) 1;13;( e Zf < Dy f(z).
(i) Z 2(y) < DDy f* ().

Proof. (i) is obvious as f > 0. (i7) follows as

2
oot (Srw) <pourio

y~x Yy~

q.e.d.

4.3. Estimates on finite graphs. We begin by proving the gradient
estimate in the compact case without boundary. That is, we prove
gradient estimates valid for positive solutions to parabolic equations on
finite graphs.

Theorem 4.4. Let G be a finite graph satisfying CDE(n,0), and let
u be a positive solution to the heat equation on G. Then for allt > 0,

MWE) AW _ n
u N

Proof. Let

(4.5) F=t <2F(f) - 281%@) .
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Fix an arbitrary 7' > 0. Our goal is to show that F(z,T) < n for
every x € V. Let (z*,t*) be a maximum point of F' in V' x [0,7]. We
may assume F(z*,t*) > 0. Hence t* > 0. Moreover, by identity (3.8),
which is true both in the continuous and the discrete setting, we know
that

2T A —2A
(4.6) F:t< Wﬂ)——”)zt vu
u u Vu
where we used the fact that Lu = 0 (recall that £ = A — 9;), which
implies

O/u  dwu  Au

We conclude from (4.6) that
(4.8) (AVu)(z*, ") < 0.

In what follows all computations are understood to take place at the
point (x*,t*). We apply Lemma 4.2 with the choice g = u. This gives

L(u)-F > L(u-F) =Lt - (20 (a) — Au))
= " L20(va) — Au) — (20(va) - Au),

where we used (4.6) and the definition of £. We know that L£(u) = 0.
Also, since A and £ commute, L(Au) = 0. So we are left with

uF_
tx

(4.9) 20 (Vu) — Au > t* - L(2T (vu))

=t (2AT (V) — 4T (Vu, 0pV/u)) = 4t* - To(Vu) .

The last equality is true by (3.12) and (4.7). By (4.8) and the CDE(n, 0)-
inequality applied to /u(-,t*) we get

t* T n n t* ot

Thus F < n at (z*,t*) as desired. q.e.d.

We can extend the result to the case of graphs satisfying CDE(n, —K)
for some K > 0 as follows.

Theorem 4.10. Let G be a finite graph satisfying CDE(n,—K) for
some K > 0 and let u be a positive solution to the heat equation on G.
Fix 0 < a< 1. Then for allt >0

(-al(V®) a(@__n _ Kn

< —.
u Vu _(1—04)215+ e




LI-YAU INEQUALITY ON GRAPHS 371

Proof. We proceed similarly to the previous case, so we do not repeat
computations that are exactly the same. Let

ey, 2(1 — a)T'(Vu) — Au <t. —2A\/ﬂ‘
u Vu

Fix an arbitrary 7' > 0, and we will prove the estimate at (z,T") for all
x € V. As before let (z*,t*) be the place where F' assumes its maximum
in the V x [0, 7] domain. We may assume F'(z*,t*) > 0; otherwise there
is nothing to prove. Hence t* > 0 and A/u(z*,t*) < 0.

In what follows all computations are understood at the point (z*,t*).

We again apply Lemma 4.2 with the choice ¢ = u. As before, this
gives

0= L(w)-F > Llu-F) =Lt (201 — ) (V) — Aw))
— 4(1 = a)t* - (/i) — ZF

Applying the CDE(n,—K) inequality to +/u, multiplying by
t*/((1 — @)u) and rearranging give

F . 4(t*)21~“2(\/ﬂ) CDE(zn,—K) 4(t*)? (%(2A\/E)2 _ KF(\/@) =

11—« U U

_ L (2N e
_n<t \/a> 4(t*)* KT (vu)/u.

Let us denote G = t* - 2I'(y/u)/u. Then F 4+ aG = t*%ﬁ so this

inequality can be rewritten as
F
l-«
After expanding (F +aG)? we throw away the F'-G term, and use a?G?
to bound the last term on the right hand side as follows. Completing
the quadratic and linear term in G to a perfect square yields

> %(F +aG)? — 2°KG.

t*Kn\>
(4.11) o®G? — 2t*KnG > — ( ”> = —(t"?C(a,n, K).
a
So we have F?2 < nF/(1 — a) + t2C, which implies
K
F(z,T) < F(z*,t") < — 4+ VO < 2 472"

11—« 1-a o

which proves the gradient estimate at (z,7) for all x € V. Since T is

arbitrary, we have the theorem as claimed. q.e.d.

We can also extend the result from solutions to the more general
operator (£ —q) = (A — 9 — q)u = 0, where ¢(x,t) is a potential
satisfying Aq < ¢ and I'(¢) < n? for some 9 > 0 and 1 > 0.
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Theorem 4.12. Let G be a finite graph and q(x,t) : V x Rt — R
be a potential satisfying Aq <9 and T'(q) < n? for allz € V and t > 0.
Suppose u = u(x,t) satisfies (L —q)u =0 on G.

1) If G satisfies CDE(n,0), then for all t > 0,

IR A A L

2) Fir0 < a<1,and 0 < e < 1. If G satisfies CDE(n,—K), for
some K >0, then for allt > 0,
T
(1-&) (\/ﬂ)_at(\/ﬂ)_g< n
u Vu 2 2(1—a)t
where

1
+ §C(a, K,TL,”&,T}, 6)7

4
n K?n? n(l+aDy)n \3
C(a7n7K77977776) = \/ U+ <(1—a)a1/251/4>

1-« (1—¢€)a?
Proof. Again, the proof is quite similar to the proof of Theorem 4.4
so we do not repeat computations that are exactly the same. Let

F:t.<w_q>,

As (A — 9y — ¢)u = 0, note uy = Au — qu, so we may rewrite F as

_y Ve —Ae 2400
F=t " t Ju

as before.

Again, we fix an arbitrary 7" and take (z*, t*) to be the place where F’
assumes its maximum in the V x [0, 7] domain, and we may assume that
F(z*,t*) > 0 and hence t* > 0 and Ay/u(z*,t*) < 0. All computations
below should be understood at the point (z*,t*).

We again apply Lemma 4.2 with the choice ¢ = u. The primary
difference is that now at the maximum

L(uF) < L(u)F = qu = —2t"q/ulA\/u.
Then, similarly as before,
(4.13)
ot gVaAVE > L(uF)
_ _i—f +r (2 [A(F(\/ﬂ)) _oT(Va, %)] - Aﬁ(u))

(4.14) = Ut (A () + 2P (Vg — Algu)
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Rearranging (4.14),
(4.15)

02 U7 41 (4P (D) + 20 (v, gvn) + 20VaAE — Algu).)
Note
A(qu) = ¢vVuldvu + Vul(gvu) + 2T(Vu, gv/u)
(4.16) = 2qvVulAVu 4+ ulq + 2v/ul' (Vu, q) + 20 (Vu, gv/u).
Combining (4.15) and (4.16), we obtain
(4.17) 0> —i—f 1 (4F(var) — ulg — 2yl (v, )

Finally, we bound

) < \/20(Vu)2(q ) <1\/2D, (Dy + 1) u

Here the first inequality follows from an application of Cauchy-Schwarz.
The bound on I'(y/u)(z*,t*) follows as Ay/u(z*,t*) < 0, and applying
Lemma 4.3 (ii) yields

—

20 (V) (", t%) = Y (Vuly, ") — Va(a*,1))?

y~ax*

<Z ) u(z*, 1)

y~*

< Du(Du + 1) ula*, 7).
With this, (4.17) gives

0> —i—f +t* <4f2(\/5) — wd = nuy /2Dy (D + 1)> '

Applying the CDE(n, 0) inequality, multiplying by nt* /u, and rearrang-

ing yield
F%2 < nF — (t")’n <19 +ny/2D,, (Dy, + 1)) ,

which yields the first claim of the theorem, as above.

The general case with negative curvature works by combining the
above with the method of Theorem 4.10. In order to get the best con-
stant, a bit of additional care is needed, however.

In the general case,

Py <2(1 —a)l'(Vu) —u q) _, (—2(1 - a)\/iA\/ﬂ— aAu) |

u
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Following the previous computation, again at (z*,¢*) maximizing F,

—2(1 — @)t ¢vVuA/u — agAu > L(uF)

=Yt (2(1 ~a) [A(F(\/ﬂ)) 2T (Va, iﬁ)] - M(u))
a

=~ (40 = )Ta(Va) + 21— )T (Vi av/a) — Alqu) ) -

t*
After some computation and rearrangement, we get that

0>— Z—F + (4(1 — a)Ta(Va)—

~ (1 - a)ud + 2Vl (v, ) + algdu — Aqu) )
=" (40— a)Ta(va)-
(418) — (1 —a)ud +2(1 — a)vul'(Vu, q) — a(ulAq + 2T (u, q)))
We handle the I'(y/u, q) term slightly differently here, simply applying
Cauchy-Schwarz to observe

I'(vu,q) < \/T(Vu)l'(q) < 2n\/T(Vu).

We similarly apply Cauchy-Schwarz to bound

2I'(u, q) < 24/T(w)I'(q) < nu/T'(u).
Lemma 4.3 and the fact that Ay/u(z*) < 0imply that \/u(y) < Dyv/u(z*)
for any y ~ z*. Combining these facts, we observe

2T (u) = uz(!v*)/i (1 N %)2

2SS (1 Vu) u(y)
> (1 u(w*>> (” u(w*>>
(4.19) < 2(Dy + 1)?u(z*)(Vu).

This establishes that

(uAg + 2T (u, q)) < ud + 2(Dy + 1)ny/ul' (Vu).

Following the computations of the proof of Theorem 4.10 from (4.11),
with the choice of G = t* - 2I'(\/u)/u, applying the CDE(n,—K) in-
equality, and multiplying through by ¢*/u, we obtain from (4.18) the
following:

0>—F+ @(F +aG)? - 201 - )t*KG
— (V25(1 + aD,))(t")/*VG — (t*)2al
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Multiplying out, ignoring the positive F'G term, and further multi-
plying the result by 17—, we obtain
—Fn

0> 1—+F2+a2G2—2t*KnG—\/En(1+aDw)(t*)3/2\/c_;—(t*) o
fe— a [e—

5 mno

A quartic in G arises, and for any € € (0,1) we can write this quartic as

(1- €)a’G? — 2t"KnG) + <6a2G2 —V2n(1 + osz)(t*)?’m\/a)

N 1 — a)K?n? 1+aD, 4/3
e (e (e )

In all, we obtain that for any € € (0, 1),

Fn
11—«

> F2 — (t*)2C%(a,n, K, 0, n,€)

where

n_g. K?n? n(l+4 aDy)n 3
1—a (1—e)a? (1 — a)al/2el/4

C(a7n7K7797777 6) = \/

thus completing the result.
Again, we prove the result for all (z,7") but, as T is arbitrary, this
completes the proof of the theorem. g.e.d.

4.4. General estimates in a ball. We can prove somewhat weaker
results in the presence of a boundary. We do not assume finiteness of
the graph anymore, and we only assume the heat equation is satisfied
in a finite ball. Our estimates will depend on the radius of this ball.

We shall prove two types of estimates. In this section we prove the
first type that works for any non-negatively curved graph, while the
second type requires the existence of a so-called strong cut-off function
on the graph that we will discuss later in Section 4.5.

Theorem 4.20. Let G(V, E) be a (finite or infinite) graph and R > 0,
and fix xg € V.

1) Let u: V xR — R be a positive function such that Lu(z,t) =0 if
d(z,x0) < 2R. If G satisfies CDE(n,0) then for allt >0,

P& Wi _n | n(l+Du)D,

u Vu 2t R

in the ball of radius R around xg.

2) Letu: VxR — R be a positive function such that (L—q)u(z,t) =0
if d(z,x0) < 2R, for some function q(x,t) so that Aq < ¥ and
I'(q) < n%. If G satisfies CDE(n,—K) for some K > 0, then for
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any 0 < a<1,any 0<e<1, and allt > 0,

(1= aT(VD) O/
u Ve

_4

2
n n(2+ Dy)Dy
-2t (-aR

1
+ 50(047”7[{7197777 6)7

where
K2n?
)

(o0 any2m 0o sy 1] ))

in the ball of radius R around xg.

Claun, K, 0., €) — (

Proof. First we consider the non-negative curvature case. Let us de-
fine a cut-off function ¢ : V — R as

0 : d(v,x0) > 2R
P(v) = %P(zv’xo) : 2R >d(v,z9) > R
1 : R>d(v,zp)

We are going to use the maximum principle as in the proof of Theo-
rem 4.4. Let

P EWW—Au L —200u

u Vu
and let (z*,t*) be the place where F' attains its maximum in V' x [0, 7]
for some arbitrary but fixed 7. Our goal is to prove a bound on F'(z,T)
for all x € V and as T is arbitrary this completes the proof. This bound
is positive, so we may assume that F(z*,t*) > 0. In particular this
implies that t* > 0, ¢(z*) > 0, and A/u(z*,t*) < 0.
Let us first assume that ¢(z*) = 1/R. Since positivity of « implies
that for any vertex x

—A\/ﬂ(x) :”§<1 B \/U(y)> < desl@) _

Vo 72TV S e S
we see that in this case F'(z*,t*) < 2t*D,,/R and thus
2TD,

F(z,T) < F(z",t*) < 2t"D, /R <

For z € B(xo,R), $ =1, so
2TD,,
R )
and dividing by T yields a stronger result than desired. We may there-

fore assume that ¢(z*) > % and ¢ does not vanish in the neighborhood
of x*.

F(z,T) :T-W(m,ﬂ <
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Now we apply Lemma 4.2 with the choice F' = u/¢. Thus we get

L (%) F>C <%F> - —sz; - L(2D (V) — Au).

Using the fact that £(u) = 0 we can write

()2 (@ am) @

Yy~

Using the same computation as in (4.9) we get

L) - du) = 4TV > S caavar = £ (L)

Putting these together and multiplying through by t*¢?/u we get
/1 1 uly 1,
H(z*)*t*F - ( — > + ¢F > —F2.
@2 Gt~ 5w ) v "

Let us write ¢(z*) = s/R. Then for any y ~ x* we have ¢(y) = (s+1)/R
or ¢(y) = s/R. In any case,

‘ 1 _ 1 R
oy)  oa*)| ~ s(s —1)
Using Lemma 4.3 (ii) we have
*\2 % _N 1 . 1 U(y)
SR (e~ 5) iy
SUSVEF D |50 ~ 5w | we)
20°F = uly)
ST L)
_2'DuDy

R

Combining everything, we can see that for any x such that d(z,z¢) < R
and thus ¢(z) = 1, at time T’

or -A
T T(Vu) ~ Au = F(z,T) < F(z*,t")
u
2nt* deg?(x*) _ . 2nTDyD,

<n-¢+ Ri() <n-+ R ,

and dividing by T gives the result.
The proof of the general case is simply the combination of the pre-
ceding proof with that of Theorem 4.12. q.e.d.
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Corollary 4.21. If G(V,FE) is an infinite, bounded degree graph
satisfying CDFE(n,0) and u is a positive solution to the heat equation
on (G, then

Lvw _dvu n

u Vu T2t

on the whole graph.

4.5. Strong cut-off functions. In the case of manifolds [19], a result
similar to Theorem 4.20 holds with 1/R? instead of 1/R. In one of the
key steps of the argument, the Laplacian comparison theorem is applied
to the distance function. This together with the chain rule implies that
one can find a cut-off function ¢ that satisfies
1+ RVK

A¢ > —C(n)T7
where ¢ is a constant that only depends on the dimension. Since the
cut-off function ¢ also satisfies

2
Vol _ ctn)
¢ R?
it follows that there exists a constant C'(n) that only depends on the
dimension such that

(4.22)

Vo 1+ RVK

¢ Rz

Unfortunately on graphs the Laplacian comparison theorem for the
usual graph distance is not true—think for instance of the lattice Z2.
This is the reason why in general we have to assume the existence of a
cut-off function that has similar properties to (4.22) and (4.23), in order
to prove a gradient estimate with 1/R?. Noting that for a diffusion
semigroup and hence in particular for the Laplace-Beltrami operator on
manifolds

(4.23) A¢p—2

C(n)

1 T(¢ 14+ RVK
pag = a0+ 250 < oot
and (
s (1) T _ C)
¢F<$>_ o =R’

this discussion motivates the following definition:

Definition 4.24. Let G(V, E) be a graph satisfying CDE(n, —K) for
some K > 0. We say that the function ¢ : V — [0,1] is a (¢, R)-strong
cut-off function centered at zog € V and supported on a set S C V if
d(zo) =1, ¢(x) =0if = ¢ S, and for any vertex x € S

1) either ¢(z) < 6(1—22@,
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2) or ¢ does not vanish in the immediate neighborhood of = and

C(l—l_RilZm and ¢(z)T <%> (x) < Du%7

where the constant ¢ = ¢(n) only depends on the dimension n.

¢2<x>%<x> < D,

Remark 4.25. The ‘strength’ of the strong cut-off function depends
on the size of support S. In order to get results akin to those in the
manifold case, with % appearing for solutions valid in B(zg, cR), one
requires a strong cut-off function whose support lies within a ball of
radius cR. The cut-off function defined above, using graph distance,
gives a strong cut-off function on the ball of radius R?. Theorem 4.26
yields a better estimate than Theorem 4.20 whenever one can find a
strong cut-off function with support in a ball of radius < R?.

In Section 6 we will show (see Corollary 6.10 and Proposition 6.14)
that the usual Cayley graph of Z¢ with the regular or the normal-
ized Laplacian satisfies C DE(2d,0) and admits a (100, R)-strong cut-off
function supported on a ball of radius v/dR centered at z.

Theorem 4.26. Let G(V, E) be a (finite or infinite) graph satisfying
CDE(n,—K) for some K > 0. Let R > 0 and fixr z9 € V. Assume that
G has a (¢, R)-strong cut-off function supported on S CV and centered
at rg. Fix 0 < a < 1. Letu: V xR — R be a positive function such
that (L — q)u(x,t) =0 if x € S, for some q(x,t) satisfying Aq < ¥ and
I'(q) < n?. Then for every e € (0,1),

1-aT(/@) i g "
( - __> (wo,#) < 21 —a)t
2

. Vi 2
D wtl L
+l‘7m<1+3\/—+g> ZC(anKﬁﬁ, €),

21 — a)R2 1-a)

where

4
K2n2 1+aDy)n \3
C’(oz,n,K,z?,n,e):\/ i ¥+ n +<(n( ta )77>

11—« (1 —¢)a? 1 — a)al/2el/4

As we noted in the remark above, the lattice Z¢ yields a (c, R)-strong

cut-off function in the ball B(zo,VdR) and CDE(0,2d). As a result
Theorem 4.26 specializes to the following.

Corollary 4.27. If u is a solution of the heat equation Lu = 0 in
B(z9,VdR) C Z%, then (with the choice a = 1/2):

I'(Vu) — Au 4d  c(d)

NV T < — 42

u (20, ) t * R?

for some explicit constant ¢(d) depending on the dimension.
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Proof of Theorem 4.26. We proceed similarly to the proof of Theorem
4.20, except that we assume ¢ is a (¢, R)-strong cut-off function centered
at xp. Let us choose

F:t¢~2(1_a)ri\/ﬂ)_m

)

and let (z*,t*) denote the place where F' attains its maximum in V' x
[0,T] for some arbitrary but fixed T. Again, our goal is to show that
F(z,T) is bounded for all x € V', and since T is arbitrary this completes
the result. We bound F' by some positive quantity; hence we may assume
F(z*,t*) > 0. This implies t* > 0,¢(z*) > 0, and 2I'(y/u) — Au >
2(1 — a)T'(y/u) — Au > 0 at (z*,t*). Hence Ay/u(z*,t*) < 0 as in the
proof of Theorem 4.20.

First, if ¢(z*) < 4145722@ then we are done, since

2(1 — a)I'(Vu) — Au < 2I'(Vu) — Au —2A\/u
u - u - Vu
as we have seen in the proof of Theorem 4.20. Thus we may assume
that case 2 of Definition 4.24 holds.

In what follows all equations are to be understood at (z*,t*). We use
Lemma 4.2 with the choice F' = u/¢ to get

<2D,,

(4.28)
(el
uF N
= g H1" L20 — )T (Va) - Au)
— o+ 0 (1= @)L (Wa) — Algu)]
(4.29)
— gt [40 - Fa(va) + 201 - )T Vi) - Algw)].

On the left hand side we use Cauchy-Schwarz:

()2 +<(2)eo ()

=%+uAl+2F<1 >

6 "0 0"
(4.30) < % +UA% +2,/T (%) VT,

since L(u) = qu.



LI-YAU INEQUALITY ON GRAPHS 381

Collecting the g-terms in (4.29) and using (4.30), we observe that
they are

t* [21 — o) T(Vai, Vug) — Aqu)] — %F

=t*[(1 - ) (20 (Vu, Vug) — Alqu) — 2¢v/uA/u)
(4.31) + o (qA(u) — Aqu))]

> —ut* <z9 +2(1 - a)n@ n 20”7\/1;@)>

(4.32) > —ut” <Q9 +2n(1 + osz)%\/a))

In the computation above we used several times Cauchy-Schwarz, (4.16),
and the observation that I'(u)/u? can be controlled by I'(y/u)/u in the
following way: By Lemma 4.3 (i), and the fact that Ay/u(z*) < 0, we
have that /u(y) < Dy/u(x*) for any y ~ x*. Hence

- (-3 -5 (-5 (-8)

Yy~ Yy~

(4.33) < (Dy +1)? %\/ﬂ)

Combining (4.32) with (4.29) and multiplying by t*¢?/u we get

(4.34) (t)%¢? <q9 + 2n(1 + aDw)%ﬂ)) + Ft*¢2A%

+ Ft*y 2497 <l> ¢2F(2u) s
¢ U

> 4(1 — a)fQ(\/a) (t*)2¢2.

Let us introduce the notation G = 2t*¢I'(y/u)/u. Using (4.33), and
that ¢ is a (¢, R)-strong cut-off function, we can further estimate the
left hand side of (4.34) from above:

(t)2029+V2n(1 + aDy)(t*6)3 VG + t*DMC(lR"‘g RVE)

(4.35) +V2 (D, + 1) (t*£;c> : FVG>4(1 - a)@(t*)%?.

F+ ¢F
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Using that the graph satisfies CDE(n, —K) we can write

w2 oDa(Va) 1L 20N 5 2T(Va)
4(t)¢7u zﬂ(m—\/ﬂ ) 2K (t*)?¢* =Y~
(F + aG)? .
D— — (2t"9)KG.

Combining with (4.35) we have

- . - ((t*)2¢219 +V2n(1 + aDw)(t*¢)%x/5)
- fa <t*D“C(1RJg BVE) 4 4 3 (Do + 1) (t*]g;C) ’ \/5> F

> F? 4 2aFG + o*G? — 2t* K nG.
Notice that completing the left hand side to a perfect square gives

20GF — V2 (D, + 1) i fa) (t*]§2*‘6> /el

t*D,c n?
> TS p, 12—
(Dw +1) 4a(l — «)?

and hence
n

S ((t*)2¢219 F V(1 + aDy)(t*6)? \/6)
n (t*Duc(l + RVK)

(4.36) + + ¢+ (Dy +1

2
R? ) 4a(1 — o) R?
(4.37) > F? +a*G? — 2t" ¢ KnG.
Now we consider the terms from (4.37) containing G, namely

Q2G? — 2" $KnG — %ﬁnu + aaDy)(t*$) VG,

t*D
LCn )F
1—«a

We give a lower bound on these terms. Letting G = 2F(\\//g) = G/(t*¢)

we obtain for every € € (0,1)

(t*¢)? <ea2(~¥2 + (1 - €)a®G? — 2KnG — %\/577(1 + aDw)\/E>

>(t*¢)? (eazéQ— Kn S \/§U(1+QDw)\/E>

(1-—€a?2 11—«

2,2 3
S (A (nEeDun A1)
(1—¢)a? (1 —a)al/2el/4
where the inequalities follow from minimizing the involved square and
quartic.
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This combined with (4.37) now yields

n (t*DHc(l + RVK)

D
R2 +¢+(Dw+1)27“m>1’

4a(1 — a)R?

+ (t*¢)2 }727

n K?2n? <(n(1+aDw)77 )%

Y
1-« + (1—¢€)a? 1 — a)al/2el/4

which easily implies

n t*Dyc(1 + RVK) 9 t*Dycn
F < = Dy +1)" ———
1—a< R? +9+ (Dw+1) da(l — a)R?
+ t*¢0(a7 n, K7 197 mn, 6)
where

4
_ n K?2n2 n(l+aDy)n \3
C(a,n, K,9,m,¢) = \/1—a19+ TrE + <(1—a)a1/261/4 .

Using that ¢ < 1, ¢(z) = 1, t* < T, and F(x9,T) < F(z*,t*), and
finally dividing by T', we get the desired upper bound

(1 —a)2l'(y/u) — Au

T
u (.Z'(), )
n D,c(1+RVK) 1 9 Dycn
— 4 (Dy + 1) —
<1—a< R R oy s sy

+ C(a,n, K,9,n,¢).

q.e.d.

5. Harnack inequalities

In this section we explain how the gradient estimates can be used
to derive Harnack-type inequalities. The proof is based on the method
used by Li and Yau in [19], though the discrete space does pose some
extra difficulties.

In order to state the result in complete generality (in particular, when
f is a solution to (£L—q)f = 0 as opposed to a solution to the heat equa-
tion), we need to introduce a discrete analogue of the Agmon distance
between two points x and y which are connected in B(zg, R). For a
path pop1 ... pr define the length of the path to be ¢(P) = k. Then in a
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graph with bounded measure p < pimax:

2Nmax€2(P)
wmin(l — Oé)(TQ — Tl)

Qq7$07R7HmaX7wrxlirl7a(x7 y’ T17 T2) = lnf {

k—1

+ Z </t;i+1 q(x;,t)dt

ﬁ /t - (t — )2 (q(wi,t) — q(wig1, t))dt> }

where the infinum is taken over the set of all paths P = popipaps . .. i
so that pg = x, pr = y, and having all p; € B(zg, R), and the times
T, = to,t1,te,...,t = Ty evenly divide the interval [T}, T5]. In the case
when the graph satisfies CDE(n,0) one can set o = 0.

+

Remark 5.1. In the special case where ¢ = 0 and R = oo, which
will arise when f is a solution to the heat equation on the entire graph,
then ¢ simplifies drastically. In particular,

2pimaxd(2, y)®
1-— Oé)(Tg — Tl)wmm’

where d(z,y) denotes the usual graph distance.

QMmaXvaywmin (.Z', y’ tl? t2) = (

Theorem 5.2. Let G(V, E) be a graph with measure bound pimax, and
suppose that a function f:V x R — R satisfies

I'(f) o f
- 7 x’t — 7
7 ey
whenever x € B(xo, R) for xo € V along with some R > 0, some

0 < a < 1, and positive constants c1,co. Then for Ty <Ts and x,y € V
we have

(1-a) (2.8) = qla,t) < T+

F(eTh) < f(0.Ts) <%>

: eXp (62(T2 - Tl) + qummR,ﬂma)uwmin,a(x7 y’ T17 T2)) .

In the case of unweighted graphs, and when dealing with positive so-
lutions to the heat equation everywhere, Theorem 5.2 simplifies greatly.

Corollary 5.3. Suppose G(V, E) is a finite or infinite unweighted
graph satisfying CDE(n,0), and p(x) = deg(x) for all vertices x € V.
If w is a positive solution to the heat equation on G, then

H\" 4Dd(x, y)?
U($,T1) < ’LL(y,Tg) <Tj> exp <%> )

where D denotes the maximum degree of a vertex in G.
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Remark 5.4. Observe that in the application of Theorem 5.2 to
prove the corollary, one may take c¢; = 4 (see Theorem 4.12 and Theo-

rem 4.20), but Theorem 5.2 naturally compares \/u(z,T7) to \/u(x,T5).
To compare u(x,T}) to u(x,Ts) requires squaring both sides and intro-
duces a factor of two in the exponent.

Before we give the proof of Theorem 5.2, we need one simple lemma.

Lemma 5.5. For any c > 0 and any functions ¥, q1,q2 : [11,T2] — R,
we have

1 [Tz ) s T
i - - tdt+/ tdt+/ t)dt
seﬁi%z]w(S) C Jq 1/} ( ) o (h( ) i Q2( )
C Ty J 1 Ty - ) .
< + tdt + ——— t— O — o (0)dt
S /T1 a1(t) T —T1 2 /T1 (t —T1)*(g2(t) — (1))

Proof. We bound the minimum by an averaged sum. Let ¢(t) =
%(t —T1). Then

1 [ s T
86%}%2]1&(3)—2 5 ¢2(t)dt+/T1 ql(t)dt+/8 g(t)dt
_IE0ls) (90 = [P 0+ [, (B + [ () s

B Sy o(s)ds

1

c T, e ) .
:W( " (s)P(s)ds — - A VA (t) A (s)dsdt

Ty T T t
+/ q1(t) ¢@®ﬁ+/ ”@JJ%”“Q

Ty t Ty

C T t— Tl t— T1 2
__c 2 ) — ¥t (_> i
P /T < T w20 (=
Ly -1t - (t-T)? Lt —1y)?
t - t
v f - ntyar-+ [ =]
<_°© +/B (t)dt + — /%@ T2(as(t) — 1 (1)) dt
ST, T - q1 (Th — T1)2 - 1) (g2 q1
as we claimed, since 2z — 22 < 1. q.e.d.

With this, we can return to the proof of Theorem 5.2.
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Proof of Theorem 5.2. Let us first assume that x ~ y. Then for any
s € [T1, T3] we can write

) feT) o FEs) )
log f(l‘,Tl) Ing(va2) log f( ) ( ) ( Tg)
— at log f(,t)dt +log / O log f(y,t)
T
We use the assumption that
—atlogf——% Lt (1—a)% +q
to deduce
1>
Ing(x7T1) - Ing(y7T2) < /Tl 071
s f (CRN f f ,
+62dt—(1—a)< A %(:ﬂ,t)dtJr / %(y,t)c@ + log fg 3

s Ts
+ / a(z, t)dt + / a(y,1)dt

T

T (1= )i / T f(yt) = Flat) |
< ¢y log = Ty —1Ty) —

=108 Tl * 02( 2 1) 2Nmax s f(ya t)

f(z,s)— f(y,s) s T
T ) +/T1 Q("E’t)d“r/s qly, t)dt.

In the second step we threw away the f;l term, and used I'(f)(y,t) >

SWmin(f(y,t) — f(2,))?/tmax as well as the fact that logr < r — 1 for
any r € R.

We are free to choose the value of s for which the right hand side is
minimal. We use Lemma 5.5, with the choice ¢(t) = f(x,t)/f(y,t) —

and ¢ = (1 — @)Wmin/2max along with ¢1(t) = ¢(x,t) and ¢2(t) = q(y, t)
to get

(5.6)

Ing(x7T1) - IOg f(vaQ)

T:
<¢c logﬁ +co(To —Th) +

2max
(1 - Oé)(Tg - Tl)wmin

To 1 Ts

6.0+ [ a0 TR0 — ot )
T (Tp — T)? Jp,

To handle the case when x and y are not adjacent, simply let = =

rg,T1,...,Tr = 1y denote a path P between z and y entirely within

B(zo,R), and let T} =ty < t; < --- < t, = T denote a subdivision of
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the time interval [T7,T5] into k equal parts. For any 0 <i < k —1 we
can use (5.7) to get

k—1
log f(x,T1) —log f(y,T2) = )y [log f(xi, ti) —log f(wis1,tita)]
i=0
k—1 tiis 21
< log -+ tiy1 —t; P
< ; <61 og 3 + ca(tiva )+ (1 a)TQ—lemin)
k—1 tit1
+ Z </ q(a;,-,t)dt—i—
i=0 i
k ti+1( )2( (24,1) ( ))d>
4+ t—1t; Tit) — q(Tiy1,t ¢
(Tg — Tl)2 /tz ! ! h
k—1 ,
T, 2]{32,umax /t1+1
DU )t
< ¢ log T, +eo(To—T1)+ (1 — a)(Ty — T1)Wmin +; t; it

+ ﬁ /t i+1(t - ti)2(q(g;,~,t) - q(mi+1,t))dt> .

Minimizing all paths, we have that

log f(z,T1) —log f(y, T»)
T
< clog Ti te (T2 o Tl) T 0g,20, R, max,Wmin, (5177 y, 11, TQ)'

Hence

T3

f(z,Th) < f(y, T») <ﬁ>01

exp(ca(Ta — T1) + 0g,20, R, pimax,wemin,a (T, Y t1, 12))

as was claimed.
q.e.d.

6. Examples

In this section we show that our curvature notion behaves somewhat
as expected, by computing curvature lower bounds for certain classes
of graphs. We also show that Z¢ admits strong cut-off functions in the
sense of Definition 4.24.

6.1. General graphs and trees. Here we prove that every graph sat-
isfies CDE (2’_Du (% + 1)) We show that this bound is close to
sharp for graphs that are locally trees; in particular the curvature of a
D-regular large girth graph goes to —oo linearly as D — oo.
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Theorem 6.1. Suppose G is any graph with Dy, = maxg;, dii(y)

and D, = max dz%g(g). Then G satisfies CDE (2, -D, (Dw + 1))

Proof. Fix a function f : V — R with f > 0, and vertex x so that
Af(z) < 0. We begin by calculating:

(7)) = are) - or (£.55)]

Y~z

I (AS)) _ (AL)()
—§Z(f(y)—f($))< o) f@) >]

y~z

B e () — )
1% |6~ ) - () — faop )]

y~wzey

S + 23w - f(sv))%

y~z y~z

- {—yf —2f(y)(2) + 2£2(y) — f<:c>f<y>]

Yy~xrz~y

(6.2 At ( Af+ 5 (Af)> ,

Y~z

where in the second to last line we collected the terms at distance two,
and in the last line we used the identity that (A f2)(x) = 2f (z)(Af)(z)+

20(f) ().

The summands of the double sum are quadratics in f(z). They are
minimized when f(z) = ];f((xy)), whence the summand is —%( flx) —
F)? so
(6.3) Taf) > ——sz i f))?

y~wzey
2 I'(f)
- 5§r<f><:c> . <(Af(w)) 2 D@n)
- D'U‘Zf y))2
Y~

~1pr(pe) + g (<Af<m>>2 @),
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We use the fact that
Af=> (fly)—f Zf ) = —Dyf(x)
y~z Y~T

to lower bound the %(A f) term. Finally, we use the fact that Af < 0,
and Lemma 4.3 (i) implies that

f(y)
m < Dy,.
Therefore, continuing from (6.3),
> 1D @)~ 1) - D)
E % ((Af(:v))2 . %(M)) > 5@s@y -, (22 1) vy
as desired.
g.e.d.

6.2. Sharpness of Theorem 6.1 on trees. For unweighted graphs
with the normalized Laplacian, Theorem 6.1 states that all graphs sat-
isfy CDE(2, —% —1). Such a lower bound on curvature is essentially
tight in the case of trees. Indeed, let (Tp,x() denote the infinite D-ary
tree rooted at xy. We find below functions fp for which

fz(fD) D

6.4 1+0(1))—, as D — oo.
(6.4 b < (1 o(1)3
To construct the function fp we do the following. Let y1,...,yp denote
the neighbors of zy3. We define functions f. as follows:

fs(xo) =1

fe(yl) = (1 - E)D

felyi) =€ for 2 <3< D.

For vertices z ~ y; at distance two from zg, we take fc(z) = f2(y;)
(and hence by the computation in the proof of Theorem 6.1 being the
value that minimizes I'>(f.) given the fo(y;)). Then we take fp = f.
for e = D=3/2. Tt is a straightforward computation to verify that (6.4)
holds.

6.3. Ricci-flat graphs. Chung and Yau [7] introduced the notion of
Ricci-flat (unweighted) graphs as a generalization of abelian Cayley
graphs.

Definition 6.5. A d-regular graph G(V, ) Ricci-flat at the vertex
x € V if there exist maps n; : V — V; z' = ,d that satisfy the
following conditions.



390 F. BAUER, P. HORN, Y. LIN, G. LIPPNER, D. MANGOUBI & S.-T. YAU

1) ani(z) € E for every i = 1,...,d.

2) () # () for every i # j.

3) For every i we have U;n;(n;(x)) = U;jn;(ni(z)).

In fact, to test Ricci-flatness at z it is sufficient for the 7;s to be
defined only on z and the vertices adjacent to x.

Finally, the graph G is Ricci-flat if it is Ricci-flat at every vertex.

Given a weighted graph which is Ricci-flat when viewed as an un-
weighted graph, the weighting is called consistent if

1) There exist numbers wy, ..., wy so that w
1,...,dand x € V.

2) Whenever 1;(n;(z)) = n;(nx(z)) for some x € V', then w; = wy,.

3) The weights are symmetric, so wgy = wy, whenever x ~ y.

zn;(z) = Wi for all ¢« =

If only the first two conditions hold (so the weights are not necessarily
symmetric) then we say the weighting is weakly consistent.

Remark 6.6. The conditions on the weights are fairly restrictive,
but there are two cases when they are easily seen to be satisfied.

1) Ifw; =1:4i=1,...,d then we get back the original notion of a
Ricci-flat graph.

2) If G is Ricci-flat, and the functions 7; locally commute, that is
ni(nj(x)) = n;(ni(x)), then any sequence wi, ..., wq can be used
to introduce a weakly consistent weighting for G.

The critical reason why we choose these restrictions is the following:
If G is a (weakly) consistently weighted Ricci-flat graph and f: V — R
is a function, then for any vertex x € V, and 1 < i < d,

(6.7 3wy () = 3wy fngmi(a).

Here the fact G is Ricci flat implies the sums are over the same set of
vertices, and the second condition on the weights ensures that the sums
are equal.

Theorem 6.8. Let G be a d-reqular Ricci-flat graph. Suppose that
the measure p defining A satisfies u(x) = p for all vertices x € G.

1) If the weighting of G is consistent, then G satisfies CDE(d,0).

2) If the weighting of G is weakly consistent, then G satisfies C DE(c0,0)

Remark 6.9. For a d-regular Ricci-flat graph and a weakly consistent
weighting, the two standard choices of the measure p = 1 and p(z) =
deg(x) satisfy p(z) = p for all x € V.

Corollary 6.10. The usual Cayley graph of ZF satisfies C DE(2k,0),
for the regular or normalized graph Laplacian.



LI-YAU INEQUALITY ON GRAPHS 391

Proof of Theorem 6.8. Let f:V — R be a function.
We begin by assuming that G is Ricci-flat, and the weighting is weakly
consistent.

We will write y for f(z), y; for f(mi(z)), and y;; for f(n;(n:(x))).
With this notation we have

sz )(mi(z)) = T(f)(=))
N ﬁ > > wiwi ((yig — i) = (95— )°)
i

1
ﬁ Zwiwj((y?j - yjz') + (?J? - ?J2) — 2yiyi5 + 2yy;),
Z7J

and

2t S Yi Yy
1 vi—vi vy
_ wiw; (y; — y) _
202 ;ZJ: B ( y y
= S S vy — ) (Y vi — v
2P e e Yj y
1 v2ys + yiyj
=532 > wiwy | (vl — ) + 7 =7 + 2y - == )
1% P YYy;

Here, the second equality follows from the (weakly) consistent labeling
as observed in (6.7) and the third equality follows from changing the
role of ¢ and j.

Combining, we see

() = (AF( )20 (1.50))

L szwa Y2y — 2yiYigy + YiY5
4p Yyj

(yyi; — yiy;)*
ww; —————————————.
4 N2 Z i yy;

(6.11)

Clearly, fg(f) > 0, so G satisfies CDFE(00,0), proving the first part
of the assertion.
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Now we further assume that the weighting of G is consistent. (That
is, we further assume the weights are symmetric.) Now for each i there
is a unique j = j(7) such that n;(n;(x)) = « and thus y;; = y. Throwing
away all the other terms from (6.11) we get:

1 V° = viy;w)?

Note that j(4) is a full permutation, and the symmetry of weights im-
plies that w; = wj(;), and hence on the cycles in j(7) the weights are con-
stant. Suppose the permutation j(i) decomposes into cycles C1, ..., Cy,
with lengths ¢1,...,£¢;. We focus our attention on an arbitrary cycle
C'. Then there exists a w¢, and the terms above corresponding to this
cycle are of the form

w O —vy)?  wi? (- zg)?
2 . - 2 .
p icC Yui A icC %

2,2
wey <1 9
= — =2z + 225
2 . (%) i 3(2)> ’
A icc \*i

where we take z; = y;/y. We can assume without loss of generality that
j(7) restricted to this cycle C' is a permutation on [{], and 0 < 23 <
20 < -o0 < oz We can apply the Rearrangement Inequality to obtain
Zzz - > zizj,_; and hence

wy? 1
K= e \F
2,2
WY 1 1
= 802 (1 — ZiZZ+1—i)2 <— + >
M ieC Zi 21—
wiy? (1 — zize41-4)°
T S EEn
w} y
2 C 2226—4—1 z)2
ZGC
(6.12) i Z we (Y — Yilir—i))*.
ieC

We now combine the cycles together and apply Cauchy-Schwarz, to see

2
(6.13) F2 é( sz yzyz )) )

where y; is the partner of y; in its cycle as given in (6.12).
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Finally, we assume that Af(z) < 0 to prove CDE conditions. This
implies that >, w;y; < >, w;y. Also from the fact that y; and y; ap-

pear in the same cycle, we have Y . w;y, = >, w;y;. Applying Cauchy-
Schwarz we see that

> iy < (Z wiyi> (Zwizﬁ) =Y wiyi <Y wy.

Thus continuing (6.13), we see the interior square is positive, and hence

2
I‘2 % ( sz yzyz ))
2
> é <% ;wi(y - yi)) = %(Af)2

as desired. q.e.d.

6.4. Strong cut-off function in Z%.

Proposition 6.14. The usual Cayley graph of 7¢, along with a
strongly consistent weighting, admits a (100, R)-strong cut-off function
supported in a ball of radius VAR centered at the origin.

Remark 6.15. In the case of the Cayley graph of Z¢, a strongly
consistent weighting just means that for each of the d generators e;,

Wye, (x) = wxe;l ()

We did not attempt to optimize the constant 100 appearing in this
statement.

Proof. For a vertex x € Z% let x; € Z denote its ith coordinate and
write |22 = Y, 22. We are going to prove that the function

)

is a (100, R)-strong cut-off function centered at the origin. It is sup-
ported in a “Euclidean” ball of radius R which is contained in a ball of
radius v/dR measured in the graph distance.

We need to show that one of the two cases in Definition 4.24 is sat-
isfied. If R? — |z|?> < 10R then the first case is clearly satisfied, so we
may assume R? — |z|2> > 10R. Also, |z;| < R for any i; otherwise ¢(z)
would be 0. These together imply that

— |z|? 1 1

< <
— |@|? £ 2|z + 1 1_%%;‘15 1— 3

(6.16)

10
< —.
-7
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By the consistency, for each coordinate there is a single weight w;. Now
we can compute

2(AL (2
@) (@)Az (@)

R? — [z[2\* R* 1
_< R? >T'Zwl((R?—|:v|2—2|:vz-|—1)2

)

1 2
U2 P R oo s R o \x!?)?)

R2—|:E|2 2
- (FT) X

<(R2 — [2[)? (72 — |2 — 1) + 4a7) —Z((R2 — |2[? = 1)* - 4x?)2>
' (B? — [a|* = 2| — 1)*(R? — [2? + 2|zi| — 1)?

<mYw 12032 — [af?)? + 2(R? — |a2)
= RU ST\ (R — o = 2w - 12(R2 = 2P + 2 - 1))

In the last line, we used that (R? — |z|> — 1) < (R? — |z|?) and discarded
some negative terms. Then using (6.16) along with 22 < R? and R? —
|z|? < R?, we have

4
#oaze < 3w (2900 ) < B,

p(z)

A computation similar in spirit, but less complicated, shows that

¢ ()T <1> (o) = B2

¢ 2RV ()
R R! > 100
: Z W; - S —D,u,a
- (R? = |z?)? (R? — |2 & 2|a] — 1)? R?
and thus ¢ indeed is a (100, R)-strong cut-off function. g.e.d.

7. Applications

7.1. Heat kernel estimates and volume growth. One of the funda-
mental applications of the Li-Yau inequality, and more generally para-
bolic Harnack inequalities, is the derivation of heat kernel estimates. As
alluded to in the introduction, Grigor’yan and Saloff-Coste (in the mani-
fold setting) and Delmotte (in the graph setting) proved the equivalence
of several conditions (including Harnack inequalities, and the combina-
tion of volume doubling and the Poincaré inequality) to the heat kernel
satisfying the following Gaussian-type bounds. Let P;(x,y) denote the
fundamental solution to the heat equation starting at x.
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Definition 7.1. G satisfies the Gaussian heat-kernel property G(c, C)
if d(z,y) < t implies

c d(z,y)*
ey (0 = e

In the graph setting, Delmotte proved that G(c,C) is equivalent to
two other (sets of) properties. The first is the pair of volume doubling
and Poincaré.

Definition 7.2. G satisfies the volume doubling property VD(C) if
forall z € V and all r € RT:

vol(B(z,2r)) < Cvol(B(z,r)).
Definition 7.3. G satisfies the Poincaré inequality P(C) if

S op@)(f) - fe)P<Crt Y wey(fy) - f@))

x€B(zo,r) z,y€B(z0,2r)
for all f:V — R, for all z9 € V, and for all » € RT, where
1
IB= W Z (@) f ().
x€B(xo,r)

The final equivalent condition is a Harnack inequality in the following
form:

Definition 7.4. Fix 0 < 61 < 03 < 03 < 04 and C > 0. G satisfies
the Harnack inequality property H (61, 62, 03,04, C) if for all zp € V and
s,R € R* and every positive solution u(z,t) to the heat equation on
Q = B(z0,2R) x [s,5 + 04R?],

supu(x,t) < Cinfu(z,t),

wpua, 1) < Oinfu(e, 1)
where Q= = B(z, R) x [s + 01 R?, 5 + 6, R?], and QT = B(xo, R) x [s +
93R2, S+ 94R2].

Delmotte shows that H(61,602,60s,04,Cy) < P(Cy) + VD(C2) <
G(cs,Cy) for graphs; the equivalent statement for manifolds is due to
Grigor’yan and Saloff-Coste. In the manifold case, it is well known
that non-negative curvature implies VD and P, but on graphs it is
not known. Here, we show that CDE(n,0) implies H (and hence all
the properties) under the assumption that G admits a (¢,nR), strong
cut-off function contained in a ball B(xg, R) around every point. For
instance, the strong cut-off function for the integer lattice Z? shows we

can guarantee a (c, %R), strong cut-off function in balls of radius R.
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Corollary 7.5 (Corollary of Theorem 5.2). Suppose G satisfies
CDE(n,0), and let n € (0,1). If for every z € B(xg, R) G admits a
(¢,nR)-strong cut-off function centered at x with support in B(zg,2R)
then G satisfies H (61, 62, 63,04, Cp) for some Cy (and therefore G(c, C),
P(C), and VD(C) for appropriate constants).

Proof. The proof is almost immediate from Theorem 5.2. Fix 67 <
Ay < 03 < 4. From Theorem 4.26 G satisfies a gradient estimate of the
form

U (A 7 ﬁ
on B(xg, R). For Ty € [s+01R? s+03R?| and Ts € [s+03R?, s +04R?],
2 _ 2 _
T <8 +604R <1 (04— 01)R < 04 91‘
T s+ 01 R?2 s+ 04R2 04

Furthermore

2(1 _a)r(\/a) LAu_a o

c
R_22 “(Ty = T1) < ca(04 — 61)
and
2

d(f]j, y) < 4 .

Ty — T — 03— 05
Thus each of the terms arising in the Harnack inequality derived in
Theorem 5.2 are bounded by constants not depending on s, xg, and R,
so we can choose a C( guaranteeing that H (61,62, 03,04, Cy) holds.

q.e.d.

In general, however, we only have for graphs satisfying C DE(n,0)
the gradient estimate derived from Theorem 4.20. Using this gradient
estimate in Theorem 5.2 implies that

o\ 2 d(z,y)?
T < T5) - | = —(Ty —T; .
w(z, T1) < u(y, o) <T1> eXP<R( 2 1)+C?,T2_T1
This will not suffice for proving H (01, 02, 03,84, Cy). Indeed, if T, —T7 =
cR?, then this only implies that

supu(z,t) < exp(cR + ) inf u(z, t),
Q- @r

where the constant depends now on R.

Nevertheless, we can derive heat kernel upper bounds that are Gauss-
ian, and lower bounds that are not quite Gaussian but still have a similar
form. The heat kernel bound then allows us to derive volume growth
bounds: we show that if G satisfies CDE(n,0) then G has polyno-
mial volume growth. We derive here only on-diagonal upper and lower
bounds, but it is known that off-diagonal bounds can be established
using the on-diagonal bounds.
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Theorem 7.6. Suppose G satisfies CDE(n,0) and has mazimum
degree D. Then there exist constants so that, fort > 1,

1 / ( y) 1" ,U(y)
Ct—nexp< g >§Pt(x,y)§0 T vt

Proof. The upper bound is standard and follows from the methods
of Delmotte from [10]. Indeed, observe that the only time a Harnack
inequality is utilized in the proof of the upper bound, it is used on a
solution to the heat equation which is not just in the ball, but every-
where. For such a function, letting R — oo we observe that if u is a
solution on the whole graph, with ¢; = n, then

(7.7)  u(z,Th) < uly, Ts) Gi)ne’(p ((1 fdfféz@z—l)ﬂ))

Then the argument proceeds as follows. Let P.(-,y) be the fundamental
solution to the heat equation. Then by (7.7), for u = P, if 2 € B(z, /1),

) =" Py(z,y).

D
Ple.y) < Pue e (2

Thus

C
Bwa >~ T PtZ
TIPS
C
(

S—\/f)) Z 1(y) Pat (y, 2)

VOI(B 2€B(z,\/t)

C'uly)
~ vol(B(z, V1))
This gives the desired upper bound.

The lower bound proceeds directly from the Harnack inequality (7.7).
Indeed,

Pi(y,y) < Pi(x,y)t" exp (C'd(x,y)?/(t = 1)) .
Noting that P;(y,y) is bounded from below by an absolute constant in
a bounded degree graph, and dividing, yield the result. q.e.d.

An immediate corollary of Theorem 7.6 is polynomial volume growth.

Corollary 7.8. Let G be a graph satisfying CDE(n,0). Then G has
a polynomial volume growth.
Proof. Applying Theorem 7.6 with y = = gives
c C'u(x)
S
i Vol(B(w, VD))

and cross multiplying yields the desired bounds. g.e.d.



398 F. BAUER, P. HORN, Y. LIN, G. LIPPNER, D. MANGOUBI & S.-T. YAU

7.2. Buser’s inequality for graphs. As another application of the
gradient estimate in Theorem 4.10 we prove a Buser-type [6] estimate
for the smallest nontrivial eigenvalue of a finite graph. From now on
we assume that the edge weights are symmetric, i.e. wg, = wy, for all
T~ .

In the following we denote

1fllp = <Z M(:E)fp(iv)) " and 1flloe = sup |f(2)].

eV
The Cheeger constant h of a graph is defined as
_ ) o]
 0AUCVvol(U)<1/2 vol(V) vol(U)’

where [OU| = 3~ cpyev\v Way and vol(U) = 32 oy ().

Theorem 7.9. Let G be a finite graph satisfying CDE(n,—K) for
some K >0 and fir 0 < a < 1. Then

A1 < max{2CVKh,4C?h?},

where the constant
1
(2—a)n 2
a(l — a)?wnyin

only depends on the dimension n and fmax-

C=38 <3:u'max

Remark 7.10.

e By using Theorem 4.4 instead of Theorem 4.10, one obtains the
same statement in the case of K = 0 where now the constant C' is
given by C = 8v/3npimax-

e The Cheeger inequality states that % < A1. Thus in particular
if K =0, Theorem 7.9 implies that % < A1 < 4C?R2% e A s
of the order hZ.

e Klartag and Kozma [16] show a similar but stronger result for
graphs satisfying the original CD-inequality. Namely, they prove,

following the arguments of Ledoux [18], that if a finite graph sat-
isfies C'D(o00, —K) then

A < 8max{VKh, h%}.

Note that their condition does not involve dimension, and hence
their constant is also dimension independent.

We divide the proof into several different steps, closely following
Ledoux’s [17] argument on compact manifolds. The proof of the fol-
lowing lemma is based on ideas by Varopoulos [29].
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Lemma 7.11. Let G be a finite graph satisfying CDE(n,—K) for
some K >0, and let P;f be a positive solution to the heat equation on
G. Fiz0<a<1andlet 0 <t <tgy; then

IT(Pef)lloo < 1£113,

12¢
(1—a)t

where ¢ = 2(17100 + %to
Proof. On the one hand, by the gradient estimate in Theorem 4.10
and t < t,

(1-aPWB) ARf_ . Knt
P.f oP,f ~21—a)t o t

. (A=a)P(VP:f)
Since S !

conclude that

+1 0O

> 0, and the estimate is trivial if %Iftjf > 0, we

AP f\ ¢
7.12 < Z
2 <2Bf> St
where ( )jE denotes the positive and negative part, respectively.

Note that 0 = ey u(@)ARS() = Syep ula)(AP ) (x)-
w(x)(AP,f)~ (z) which implies

(7.13) > (@) (APS) (x)

zeV

= 3 S H@(APS)” @) + (AP (@) = 5| AP 1.

zeV

Moreover, since Y oy p(x) Py f(x) = > oy p(x) f(z) and f > 0 it fol-
lows from (7.12) and (7.13) that

(7.14)
1 1 c
LIARfI =5 Y p@) (AR < T p@Pif@) = I

zeV xEV

It is well known that for bounded linear operators T" : /% — ¢4 and their
dual operators T* : £4° — ¢P" it holds that

1Tl ep—ea = [T
where
TflB
rea |Iflla
and p and p* are Holder conjugate exponents, i.e. % + 1% = 1. Since
AP, is self-adjoint we have for all f
AP, AP, 4c
88 e AR oesoe = AR 1o = sup 1202 < 2¢

[1f1lo0 gerr gl — &7
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On the other hand, it follows from the gradient estimate by applying
the infinity norm on both sides that

(1= IP /PPl < FIAPT o+ IPf o

2c c 3c
(7.15) < Sl flloe + oo = Sl oo

where we used (7.14) and ||Pif|lcc < [[Poflloc = || f]loo for all ¢ > 0.
Now the proof is almost complete; we only need to estimate I'(v/P.f)

[(P.f). It is easy to see that I'(u) < 4|lul|c'(v/u) for all positive
functions u > 0. Indeed,

L) = g 3wy (u(e) — u(w)®
= o Y ey (Vi) - Va) (Va) + V)

2p()

y~z

< Afuflo I (V).

Using this in (7.15) we obtain

TPl <

y~z
2

12¢
A—ay 1£11%,
which finishes the proof. q.e.d.

Remark 7.16. Using the notation |V f| = /I'(f), the statement of
the last lemma is equivalent to

3c
(7.17) VP fllloo < 2,/m\|f\lm-

Lemma 7.18. Let G be a finite graph satisfying CDE(n,—K) for
some K >0, and let P, f be a positive solution to the heat equation on
G. Fixr0<a<1andlet0<t <ty then

3c
IVl

where ¢ is the constant in Lemma 7.11.

If — Pifl1 <8

Proof. For any positive function g we have

> ul@)g(@)(f = Puf)(@) =Y ul(x)g(x)(Pof — Pof)(x)

zeV zeV
/ S u(a)g(x) AP, f(x)ds

= [ S utw)

zeV zeV

/Zu Pyg(x)Af(x dS—/Zu Pyg, f)(x)ds,

zeV zeV
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where we used that P; = e* is self-adjoint, Py commutes with A, and

summation by parts. Applying Cauchy-Schwarz and Holder we obtain

S wl@)g(@)(f - Pif)(@) < / S 4(@)|V Pog| ()] V £ () ds

eV eV

< /O 11V Pugllloo 19 £l s.

Applying (7.17) yields

(7.19) > p(@)g(@)(f — Pif)()

zeV

t o 12¢ 1 3c
_/0 1_a\/gllg\l 11V flll1ds < 1_allgH IV FIlhVe

Now assume for the moment that > i u(z)(f — Ppf)(xz) > 0. We

choose g = sgn(f — P,f) + 1 + € for some € > 0 such that g is positive
and

If = Piflh <> u(@)|f = Pifl(z) + (1 +€) > p(x)(f — Puf)()

zeV zeV
=Y p@)g(@)(f - Pof)(x) < (1+e) \/ H\mel
zeV

where we used (7.19) and ||g||cc = 2. Taking € — 0 completes the proof.
If Y ey m(x) - (f — P f)(x) <0 then we choose g = sgn(P;f — f)+1+¢
and the proof is completed in the same way as above. q.e.d.

With these preparations we can now prove Theorem 7.9.

Proof of Theorem 7.9. We want to apply Lemma 7.18 to the character-
istic function yy of any subset U. The left hand side becomes

(120) 8/ T2 IVxw v
3¢ 1
A u(x)\/m 3 iy 4) ~ 00

\/TJZ\/TZWIXU (@)

Y~z

<8/ 5 \/Z 2wmmzwxybw xu(2)|

Y~z
2 max
\/ Vi \/ Hmax 51|
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where fimax = maxgey p(z).
The right hand side becomes:

Ixv — Pixullh
= u@)xo(@) - Poaw @)+ Y w@)xe(@) - Pxu ()]
zelU zeV\U
=> @)1 - Pxu(@) + Y. () Piu(z)
xzelU zeV\U
= 2(vol(U) = > (@) Pixw ()
zeU

= 2(HXUH§ - HPt/2XUH§)

where we used that P%P% =P, Pxy < 1,vol(U) =3y u(x)Pixu(x)

+ erv\U w(x)Prxy(x) and the fact that P is self-adjoint. Let {v; i]i_ol
(N is the number of vertices in the graph) be an orthonormal basis of
eigenfunctions, i.e.

iy 05) = Y ul@)vi(@) (@) = bij.

zeV

In particular the eigenfunction corresponding to the trivial eigenvalue
_ . . _ 1 . .
Ao = 0 is given by ¥y = Jeol) Then every function f : V — R

can be expanded in the basis {1;}, i.e. f = Zi\:ol o), where a; =
(f, i) = X pev () f(x)i(x). For the characteristic function this gives

XU = Z?L_ol iy with ag = > oy (@) XU \/voll(V) = \;310(1((]‘)/) Since the

1; form an orthonormal basis we have

N-1 N-1
w3 =) n Z afvi(z) =) of
eV 1=0
By the spectral theorem,
N-1
e Mo
i=0

and thus

N-1 N-1
1Paxull3 = Z e Mitai < e M Z of +af.
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Combining everything we obtain

=2

-1
(7.21) 2(xvll3 — IPy2xul3) > 2(1 — e M) ) o
i=1
B ot B vol(U)?
=2(1—e ") <vol(U) SV )

From now on we choose ty = K ~'. The reason is that for this particular
choice the constant c¢ is independent of the curvature bound K. From
(7.20) and (7.21) we have for all 0 < ¢ < K~! and all subsets U of V
for which vol(U) < 1vol(V)
PO)] _ (L—e™
> )
vol(U) CV't

1
2
C =3 6¢ttmax
(1 — &) Win

Since this is true for every subset U C V and 0 < t < K~! this implies

21 (1 — e
> —= sup ———>.
C 0<t<K—1 \/1_5

Now if \; > K, we choose t = /\% which yields
1 1 1
> _(1— = >/
h_C(l e) )\1_2C )‘17
while if \; < K we take t = K~ which yields

where

h

h> %\/Eu e ) > ﬁh.
This yields
A1 < max{2CVKh,4C?h?}
which completes the proof. q.e.d.
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