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1 Introduction

Consider a nearest neighbourhood random walk on an infinite graph I". Assume that
the transition probability of the random walk is given by a Markov kernel p(x,y)
(x,y € T') which is reversible with respect to a positive measure m(z) on I'. The
main purpose of this paper is to reveal which assumptions on the graph structure
and on p(x,y) ensure the following upper bound of py(x,y) - the convolution powers

of p(z,y) :
Cnty) ()
pe(z,y) < WGXP <—C i

Here d(x,y) is the combinatorial distance between the vertices x,y (that is the
length of the shortest path between x,y, each edge being counted with the weight
1), V(x,r) is the volume of the ball B(z,r) := {y|d(z,y) <7}, that is V(x,r) =
> yeB(zr) M(y). The constants C, c are positive.

The upper estimate (UFE) is inspired by similar results for Brownian motion on
Riemannian manifolds. Let h;(z,y) be the heat kernel on a complete non-compact
Riemannian manifold M which is the transition density of the Brownian motion on
M. A theorem by Li and Yau [31] says that if M has non-negative Ricci curvature

then )

hi(z,y) < _C ( 1z,y)

V(z, V1) t

where now d(x,y) denotes the geodesic distance between the points z,y, and V' (z, )
the Riemannian volume of the geodesic ball B(z,r). Moreover, the same lower
bound of h(x,y) is valid too, but with different constants C|c. Let us mention also
that Gushin [26] obtained a similar estimate in certain unbounded regions of the
Euclidean space, with the Neumann boundary conditions.

The visible difference in (UE) and (1.1) - the presence of the factor m(y) in
(UE) - is not essential, it just reflects the fact that pg(x,y) is not an exact analogue
of hy(z,y). The exact analogue would be the kernel hy(z,y) = % which is also
symmetric in z,y as hy(x,y). However, we shall keep considering pj because of its
probabilistic significance.

Non-negativeness of Ricci curvature is a sufficient but by far not a necessary
condition for the estimate (1.1). The criterion for (1.1) was proved by the second
author [23] in terms of a certain isoperimetric inequality which we shall call here a
relative Faber-Krahn inequality.

The main purpose of this paper is to prove that the upper bound (U FE) together
with the doubling property (see below for the definition) is equivalent to the relative
Faber-Krahn inequality on the graph I'.

) Ve,y e, k € N*. (UE)

) Ve,y € M, t >0 (1.1)



Let us now introduce the necessary definitions and notation to state the results
exactly. Let I be a locally finite graph. Write x ~ y if z,y € I' are neighbours.
A path of length n between x and y in I' is a sequence z;, 0 = 1,...,n such that
o=, 2, =y and x; ~ ;41,1 =0,...,n — 1. We shall assume that I' is connected,
i.e. there exists a path between any two points of I'. Let d be the natural metric on

[': d(z,y) is the minimal length of a path between x and y. Denote by B(z,r) the
closed ball of center € I' and radius r > 0.

Let p be a Markov kernel on I', reversible with respect to a measure m:
m(x) >0, Vo €T,

p(z,y) 20, p(z,y)m(x) = ply,v)m(y), Yo,y € T,
Zp(m,y) =1, Ve el.

yel’
We shall denote
[y = D(T,Y)M(T) = f1,,.

Both m(x) and p(z,y) can be recovered from p,, :

m(z) =Y

y~z

and p(z,y) = ;o5

We shall assume for convenience that p(x,y) = 0 if d(x,y) > 2, but our methods
can treat the case of finite range, i.e. there exists ng € N* such that

p(z,y) =0if d(z,y) > no.
Define pi(z,y) = p(z,y) and
pr(,y) =Y proa(z, 2)p(z,y), k> 2.
zel’
The volume |Q] of a subset Q of " will be defined by
Q= m(Q) =) m(x).
e

Denote as above by V(z,r) the volume |B(z, )| of the ball B(z,r). The ¢’ norms
on I' will be taken with respect to the measure m.

We shall say that (I';m) has regular volume growth, or satisfies the doubling
property, if there exists b such that

V(z,2r) <bV(z,r), Ve e, r>0. (D)



Along with the estimate (UFE), we will consider its on-diagonal version

C'm(x)

r,r) < ———— Ve el ke N, DUFE
pi(, ) V) ( )
as well as the on-diagonal lower bound!

cml®) perken (DLE)

ka(lU, x) > m

For f € RY, define the length of its gradient by

1/2
1V fl(@) = (% S 1) - f<y>\2p<x,y>> .
Note that 1

V£l = 3 (@) = F) Py,

z,yel’
Let us denote by A the discrete Laplace operator on I' associated with the kernel
p(z,y) ie.

Au(z) = plw, y)uly) — u(z)
y
and by P the corresponding Markov operator

Pu(z) = plx,y)uly).

The characterisation of (UE) will be given in terms of (D) and of a relative
Faber-Krahn inequality which states that, for any ball B(z,r), z € T', r > 1/2, and
for any non-empty subset Q C B(z,r),

A (Q) > % (V%’())V, (FK)

where the positive constants a,v are the same for all balls (here () - the first
Dirichlet eigenvalue of the Laplace operator in €2 - has the usual variational defini-
tion, see §2).

Theorem 1.1 For a reversible nearest neighbourhood random walk on the locally
finite* graph T, the following properties are equivalent:

1. The relative Faber-Krahn inequality (FK).

"'We cannot claim in general any lower bound for py(x,z) with odd k because py(x,z) may
simply vanish for such k as in the case of the simple random walk in Z¢,
2The condition (D) implies that I is locally uniformly finite - see Lemma 4.2 below.
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2. The full upper estimate (UE) in conjunction with the doubling property (D).

3. The on-diagonal upper estimate (DUE) in conjunction with the doubling prop-
erty (D).

Moreover, each of them implies the on-diagonal lower estimate (DLE).

Let us assume that the volume is uniform and polynomial, i.e. there exists C' > 0
such that
C P <V(x,r) < CrP,

with some D > 2. It follows from the work of Varopoulos [39] (see also [3], [12] and
[13]), that (DUE) is equivalent to the following Sobolev inequality

Hng—fg < C'||V ]|z, for every finitely supported f € R",
which is in turn equivalent to the uniform Faber-Krahn inequality
A (Q) > ¢|Q7P/2, VQ finite subset of T,

see [5],[8] (also [9] for generalisations to uniform but non-polynomial volume growths).
Then from (DUFE) one can get (UE) (see [27])

When V' (z,r) is uniform, i.e. does not essentially depend on x, what one has to
estimate in order to get (DUE) is

sup pk<x7 .73)

zel m([[’)

as a function of k, which can be done by functional analytic methods. This approach
is no more at hand if the only available information on the volume growth is (D).
One has to come back to methods closer to those in [23], but then the technical
problems raised by the fact that time and space are discrete are non-negligible.

We propose here a strategy that enables us to overcome these difficulties: we
manage to prove a discrete time parabolic Cacciopoli inequality, we deduce by iter-
ation as in [23] a mean value inequality. The last step towards the upper bound in
[23] involved an integrated maximum principle that is for the time being not avail-
able in the discrete setting (though one can think from the techniques of [21] and
of the present paper that it is not out of reach); here, we use instead a technique
introduced by Davies [17] that relies on Gaffney’s lemma.

An additional technical assumption whose importance appeared in [12] and even
more in [21] is the following: for some a > 0

= [ P*{li-cc

p(r,z) >a Vrel. (o)

At first sight, it looks disappointing because for the standard random walk in Z¢, we
have p(x,z) = 0. However, for the same random walk ps(x,z) = (Qd)*1 > 0 which
satisfies («). The trick is to prove first the necessary estimates for the Markov kernel

5



P (x,y) = pa(z,y), and then to extend them to p(z,y) by an additional argument.
One can easily show that (D) implies the existence of a > 0 such that ps(x,z) > «
for all x € T.

The proof of Theorem 1.1 is presented in the following parts of the paper:

e (FK) = (D): Proposition 2.1;

e (FK)= (UE): Theorem 5.2 (depends heavily on Theorem 4.1 and Lemma
5.1);

e (DUFE) and (D) = (FK): Theorem 5.4;
e (UFE) and (D) = (DLE): Theorem 6.1.

Finally, among the graphs with regular volume growth, the class of those that
satisfy (UFE) and (DLE) is characterised by (F'K). The subclass of those that satisfy
in addition an optimal off-diagonal estimate can also be characterised in geometric
terms.

One says that I satisfies the Poincaré inequality if there exists C' > 0 and C" > 1
such that

S 1) = f@)Pmly) <O Y VP (W)mly), Vf €RY, ¥r>0, (P)

yEB(z,r) B(z,C'r)

where

fr(x> =

> fy)mly).

yEB(z,r)

1
V(x,r)

See [14], §5 for combinatorial conditions that ensure (P).
Delmotte has proved in [21]:

Theorem 1.2 Assume that the graph U satisfies the property (o). Assume in ad-
dition that p(x,y) > a if x ~y. Then the conjunction of the doubling property (D)
and of the Poincaré inequality (P) is equivalent to

cm(y) & (x,y) C'm(y) &2 (z,y)
v er (-0 ) <mien < G hen (<FR2) 02

Va,y € 'k € N* such that d(z,y) < k (note that if d(z,y) > k then py(x,y) = 0).

Delmotte’s strategy is the following: using Moser’s iteration process, he proves
a parabolic Harnack principle for the continuous time process p; associated with
pr. The estimates follow for p;, then a careful pointwise comparison between py
and p; gives the theorem. This is not straightforward because the continuous time
kernel p; has “abnormal” (non-Gaussian) asymptotics discovered by Pang [34] and
E.B.Davies [18].



Our relative Faber-Krahn inequality follows from (D) and (P) (but the converse
is false). Therefore we get the conclusion of Theorem 1.2, except for the off-diagonal
lower bound, under strictly weaker assumptions, without going through comparison
with a continuous time process (except, locally, in Section 5) nor parabolic Harnack
inequality.

Finally, the present work together with [21] gives a (nearly) complete analogue
of the theory of heat kernels on Riemannian manifolds with the doubling property
as developed in [23], [37], [36], [10].

ACKNOWLEDGMENTS. This work was done when the second author enjoyed the
hospitality of the University of Cergy Pontoise. He gratefully acknowledges support
of this university.

Thanks are due to Thierry Delmotte for carefully reading the manuscript.

2 Faber-Krahn inequalities

Denote by ¢o(£2) the space of functions on I' vanishing outside a subset Q of T" and
by ¢o(I") the space of finitely supported functions on I'. Define

VAN
A3

One says that I satisfies a relative Faber-Krahn inequality (see [23]) if there exists
a > 0, v > 0 such that, for every € I', r > 1/2, and for every non-empty finite
subset ) of I' contained in B(z, ),

vorz s () #10

A (Q) :mf{ fe cg(Q)}.

It is straightforward that (FK) is implied by the Nash type inequality
A5 < Cr (Vi r) 2NV flll20 Y f € co(Bla, 7)), Vr > 1/2. ()

Indeed, (N) may be written

HfH%)” < NIVAIE
— I

Now, if f is supported in €2,

2
I3 5, 1
171 = 1ol

and one gets (FK) by taking the infimum in the right hand side.
In fact, (N) and (FK) turn out to be equivalent, and also equivalent to the
Sobolev type inequality

Ifllg < Cr (V(,r)) ™IV flll2, ¥ f € co(Bla,7)), Vr = 1/2, (5)
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where ¢ = -2 (one can always take v < 1). That (S) implies (N) follows from

1-v
Holder:
LIS < Nl 115

The implication from (F'K) to (5) follows from truncation techniques: see the series
of papers [5], [23], [8], [1], and also [20, p.31]. We shall not need this fact here.

Proposition 2.1 (FK) implies

V(z,r)
V(x,s)

2/v
< C(a,v) (g) V> s> 0, (VR)

and in particular (D) with the constant b depending only on a and v.

Proof: The following argument is adapted from [5], p.222. Note first that if
r < 1/2then (V R) is obvious. Suppose from now on that r > 1/2. Take 2 = B(z, s),
s < r,and apply (FK). One gets

% (v

> < A\ (B(x,s)). (2.1)

For r =1 and s €]0, 1], (2.1) yields

Viz,1)\" B
a ( mi(z) > <AM({z}) =1
Thus
V(z,1) < Cm(zx), Vz eT. (2.2)
Note that (2.2) gives
m(y) < Cm(x), Ve,y € T,z ~ v, (2.3)

and that (2.3) and (2.2) together imply that there exists N € N* such that any
x € I has at most N neighbours (one says that I' is locally uniformly finite).
Let us come back to (2.1). One has

IV 7112
A
1(Bl@,9)) < e

where f(y) = (s — d(x,y))+. Since |V f| is zero outside B(x,s + 1), [V f|(z) < 1if
x € B(z,s+1),and f > s/2in B(z,s/2), one can estimate the right hand side by

AV (2, s+ 1)
2V (x,s/2)

Now thanks to (2.2), V(z,s 4+ 1) < C'V(x,s), where C only depends on a and v.



This yields

(v63) <moean

r2
that is

s?a,

Ve = (3 ) (V(w,5/2)77 (2.4

where a, = %V (x,r)". Let us replace s by s/2" in (2.4) and iterate. One gets

2 23:1 1 1,,1' )
Vi(z,s) > (%) e (V(z, s/zﬂ))<1+1v>j , (2.5)

Next observe that V(z,s/27) > m(x) and that S (1J:V)i = 1/v. Therefore letting

J go to infinity in (2.5) gives

2 1/v
V(z,s) > (5421") ,

which is nothing but (V R) with C(a,v) = (4C/a)'/*. W

Remark: In view of Proposition 2.1, we can state Theorem 1.1 in the following
way: assuming a priori (D), the relative Faber-Krahn inequality (F'K) is equivalent
to each of the estimates (UE), (DUFE) and implies (DLE).

Let us gather now some consequences of (D) itself.

Lemma 2.2 Assume that (D) holds on T, then:

1. Forallr > s >0, forallz € " andy € B(z,r)

V(z,r) 7\
<C) (- 2.
V(y, s) = o) (s) (26)
where 8 > 0 depends on the constant b in (D). In particular, for any y €
B(z,r)
V(ZE,T) 0
< C(b)r. 2.7
(o) (b) (2.7)

2. For a large enough constant C' = C' (b), for all x € ' and for all r > 1

V(z,C'r) > 2V (z,r). (2.8)

Remark: The inequality (2.8) is opposite to the doubling property, and at first
sight it might look wrong. Indeed, if the graph I' is finite then it is not true. The
proof uses essentially that I' is infinite. A similar property for the continuous setting
is well known [26], [22].



Proof of Lemma 2.2. 1. If y = z then (2.6) follows by iterating (D) [log, £|
times (where [-] is the ceiling function, i.e. [z] is the smallest integer greater than
x ). Tt yields the exponent 6 = log, b. If y # x then we have

Viz,r) _V(y,r+s) r+ s\’ 0 (T\?
< < < -] .
Vs = Vigs) = const . < const 2 <s>

The inequality (2.7) follows from (2.6) by letting s = 1.
2. It is sufficient to prove (2.8) for integer r. Since the graph I' is infinite and
connected, there is a point y € I' such that d(x,y) = 3r (see fig. 1).

Figure 1: Choosing point y

Since y € B(x,3r), we have by (2.6)
V(y,r) > eV (x,3r)
for a (small) positive constant . Therefore, we obtain
Vi(z,4r) > V(z,r)+ V(y,r) > (1 +¢) V(x, 7).

By iterating this inequality sufficiently many times, we get (2.8). R

We are now going to check that (F'K) follows from (D) and (P). In the setting
of Riemannian manifolds, this has been proved in [23]. A shorter proof has been
given in [36]. This is the one we shall follow here. Note that the inequality stated
in Theorem 2.1 of the latter reference is nothing but the analogue of (.S), with an
additional term in the right hand side that can be disposed of by applying ( P) once
again. In our setting, the scheme of [36] has been worked out in [20]. Again, an
additional term is obtained first, that one gets rid of by Poincaré. We would like to
point out that one does not really need (P) to get the inequality in the desired form.
In fact, the inequality with an additional term self improves as soon as the graph is
infinite (or the manifold is non-compact), by using Lemma 2.2. As a consequence,
one can formulate a slightly stronger statement, namely that ( F'K') follows from (D)
and an integrated form of (P) called a pseudo-Poincaré inequality:

1f = Frllz < CrllIVFlll2, ¥V f € cofT), vrr > 0. (PP)
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Notice that even if at first sight they look similar, ( PP) is substantially different
from (P): the summations are taken on the whole I and not on a ball of radius r,

and the argument in f, is not fixed, but moves together with the one in f.

It is well-known that (P) and (D) imply (PP) (see [36, Lemma 2.4], [20, Lemme
4.2]). Property (PP) is somewhat more difficult to handle but sometimes easier to

prove than (P) (see [14]).
Proposition 2.3 (D) and (PP) imply (FK).

Proof: The first step is to prove

A5 < C;V/QHJ”HT NV Flllz + 77 fll2) . ¥ f € co(B(a, 7)), ¥r >0

V(7))

for some v > 0, as in [36] (or [20], but there (P) is used).
Fix r > 0. Let f be supported in B(z,r) and s > 0. Write

[fll2 < 1 = fall2 + ([ fsll2-

If s < r, one checks easily using (2.6) that

0/
1Al < V)™ (5) " Clh,

([36, Lemma 2.3], [20, Lemme 4.1]), therefore, by (PP),

1/2 /2
1712 < € (0914 0V 2 (5) s )

if 0 <s <7, and for all s > 0,

112 <€ (s U9l + 2 071) + (V™ (2) 1514

Next choose s such that

r\¢/
s (N9 A1l + 7 81) = V)™ (5) 11,

i.e.
S =

<

0 __1 25 B =2
=0 (V(w,r) = A1 (Y Flllz + 7 1 f1l2) 7
One gets

_6

1 _2 _0
£l < 207z (V(z, 7)) 2 [ FIIF7 ([IVFlll2 + 7 Fll2) 2

which is (2.9) for v = 2/6.

11
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Let A > 1 be a number to be chosen later. Since ¢o(B(z,7)) C co(B(z, Ar)), one
can also write

CAr 1
If]l5+ < I VAl + AT fll2) , Ve >0,V f € co(B(z, 7).

(V(z, Ar))
(2.10)
Since f is supported in B(x,r),

Ifl < (V) 2 1If e

and (2.10) gives

CA —v v v
£l < - IV Il +C (V(, Ar) ™2 (V (@, )2 | £l (2.11)

(V(x, Ar))
Now, by iterating (2.8), one can choose A so large that
C(V(x, Ar) ™ (V(z, 7)) <1/2, Vr > 1/2.
Therefore (2.11) implies
Il < 2CAr (V(w, Ar)) 2 [ FITIIV Flll2s ¥r > 12,V f € co(B(x, 7). (2.12)

One deduces easily (V) therefore (FK). B

The above discussion shows that the class of weighted graphs satisfying ( F'K)
contains the class of those satisfying (D) and (P). In fact, the latter is strictly larger.
For example, two copies of Z? joined by a single edge (take y = 1) satisfy (D) and
(FK) but not (P), and one can easily imagine how to generalise this construction,
by gluing a finite number of graphs satisfying (D) and (FK), with in addition the
same volume growth.

It is also clear that the weighted graphs obtained by discretisation from manifolds
with locally bounded geometry and satisfying continuous analogues of ( D) and (F'K)
also satisfy such conditions (see the techniques in [7]).

2.1 Relative isoperimetric inequalities

This section can be skipped in a first reading, because it will not be used in the rest
of the article. It makes the connection between relative Faber-Krahn inequalities
and relative isoperimetric inequalities, which are more obviously geometric.

If Q2 is a subset of I', define its boundary 0f2 by

N={xeQ; Jyel'\Q, y~uzx}.
Define

|aQ|S - Z :uxy‘

z€Q, Y&

12



We shall say that I' satisfies a relative isoperimetric inequality if there exists
a’ > 0, v > 0 such that, for every x € I, r > 1/2, and for every non-empty finite
subset €2 of I' contained in B(x,r),

09, _ o <v<x,r>)”/2
or =\l )

(1)
Note that if one consider the Cheeger’s constant

B(Q) = inf 192l

wC |w|

() -

()
Y

)

then (I) may be reformulated as

@\

h(2) =

= |

Now Cheeger’s inequality says that

A () >

therefore (I) implies (FK), but is likely to be stronger (see [11] for a related discus-
sion).

One says that I' satisfies the L' Poincaré inequality if there exists C' > 0 and
C’ > 1 such that

S 1) — f@)my) <Cr Y V)m(y), VfER,Vr >0 (P)

yeB(z,7) y€B(x,C'r)

(Py) is strictly stronger than (P) (see [28], 6.19 for a continuous example that can
be made discrete using the techniques in [16]). The combinatorial conditions given
n [14], §5 imply (P;). Together with (D), (P;) implies the L' pseudo-Poincaré
inequality:

1 = folls < OrIIV il ¥ 1 € co(T), ¥r > 0 (PP)

([14] 83, lemme). We shall prove:
Proposition 2.4 (D) and (PPy) imply (I).

This result is somewhat implicit in [36]. Our proof uses the method of [14].
Proof: It follows from (D) and Lemma 2.2, 1 that, if f € ¢o(B(x,r)) and s < r,

b o | fllx

oo < < ’(f> . 2.1
I < g <0 (5) v (213
JFrom Lemma 2.2, 2, one can choose A > 1 so large that
Viz,r)
< >1/2.
V(x,Ar) = 4C" vrz 1/

13



Let f € co(B(x,r)) \ {0} and s > 0. Write

m({[f1 = 1fll</2}) < ({!f fsl 2 A flloo/43) +m{fs| > [[flloo/4})

< o lf il m(l > ey
mu
Now apply (PP;); one gets
m({1] = 1flle/2}) < W“HWNH+<WA>WMH (2.14)
> T
! A’l“ f 1 _ f 0o
C<¥>V@Aﬂ_ L
ie. 0
4’| £l y
= A .
%0 r(W%mﬂﬂm

Now ||flli < ||flleoV (z,7), therefore owing to the choice of A, sy < Ar, and one
can apply (2.13) in B(x, Ar) to get

(AN ISl
Ul € (2) G — e

therefore
m({[fso| > 1 flloc/4}) = 0.
Now apply (2.14):

CS()

m({1£] 2 1f/2}) < -

IV £l (2.15)

Replacing sg by its value, we get

. c'r (Il "
(U1 2 1 flle/2) < |1+(W%MQ 1511

£l ®

Taking f = lg, one has || || = 1,

m({[f1 = [ flleo/2}) = 1l = 1921,

and using the fact that
[IViallh < Cl09s,

one gets (I) with v =2/6. &

14



3 Calculus on graphs

We have collected here the definitions and some useful properties of the discrete
differentiation and integration as well as some spectral properties of the Laplace
operator. They all are so elementary that it is easier to write them down than to
refer the reader elsewhere.

3.1 Definitions and rules

Let f be a function on N x I" or on I'. Depending on the context, we may abbreviate

f(k,l') to fk(x)a fk7 f(.’L') or even f

1. Gradient
Vayf = fy) — f(z)

and the “time derivative”
Ouf(x) = flk+1,2) = f(k,z).
2. Differentiation of a product:
Vay(f9) = (Vay f)g(y) + (Vayg) f ()
3. Differentiation of a square
Vayf* = 2(Vay ) f() + (Vay f)*.

4. The same formulas for the “time derivatives”:

O (f9) = (Okf) gri1 + (Org) fi

and

O (1) = 2(00f) fi + Ok

5. Laplace operator:

Af@) =Y f@Ipe,y) — F@) = 3 pla,y) Vi f = ﬁ S (Vi

yel yel yel

6. Integration by parts: if one of the functions f, g on I' has a finite support then

S Af@gm() = —3 3 (Val) (Vo (310

zel’ z,yel

(one half is no misprint - it appears because the summation on the right hand
side is done twice over each edge).
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3.2 Subsolutions

A function v on N x I' is called a subsolution of the heat equation if it satisfies the
inequality

This can be rewritten as

upsr(2) <) (e, y)uly) = (Pug) (x). (3.17)

The following simple property of subsolutions will be frequently used.

Lemma 3.1 Ifu is a subsolution and ¢ is a convex function on R then ¢(u) is also
a subsolution.

Indeed, by (3.17) and convexity of ¢, we have

o (i1 (7)) <Y pla, y)e (un(y)) (3.18)

and ¢(u) is a subsolution, too.

3.3 Spectrum of the Laplace operator

The first Dirichlet eigenvalue A (€2) in a finite set 2 C I', can be defined in two
equivalent ways:

1. the variational definition used in the previous section

— 1 vx 2
)\1 (Q) ;= inf M = inf 2 Zx,y |2 yf| :uacy;
reco(@ Yo, f*m feeo@ S f2(x)m(x)

(3.19)

2. A1 (9) is the smallest eigenvalue of the operator —Agq where Ag is the restric-
tion of A to ¢ (Q2).

Let us note that the operator Agq is finitely dimensional and self-adjoint with
respect to the inner product (f, g) = >, f(x)g(x)m(z). In particular, the spectrum
of Aq is real.

Let us denote by Apax (A), Amin (A) the maximum and the minimum eigenvalues
of an operator A. The following are elementary properties of eigenvalues on graphs
(see also [6]).

Lemma 3.2 For any finite non-empty set Q C I’
0 < Amin (FAg) <1 (3.20)
and

)\max (_AQ) + )\min (_AQ) S 2. (321)
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Proof. Non-negativeness of Ap, is seen from (3.19). It follows from the explicit
formula for Ag

—Dof(x) = f(z) =) plz,y)f(y) (3.22)
y
and from p(z,y) > 0 that
tr (—Agq) < #0 (3.23)
whence (A

To prove (3.21), let us denote by f an eigenfunction of A\p.x (—Agq) that is f €
Co (Q)7 f 7_é 0 and

% Zx,y (vxyf>2 :ua:y
>0 [2(@)m(z)
Then by (3.19) applied to the function |f|, we have

1Sy (Vay I 1) by
> fAx)m(z)

)\max (_AQ) -

>\min <_AQ) S

Since

(V)" + (Vay [F) = [f(2) = F@)I° + (1 (@) = [F@)]° < 2 [£2(2) + £()°]

then
D ey L2 (@) + f()?] 11y

Amax (—Aq) + Amin (—Aq) < S f2(x)m(x)

=2.

[ |
There is a simple connection between the spectra of Ag and P, where P is the

restriction of the Markov operator P to ¢q (2). Indeed, (3.22) can be rewritten as
—Aq = Id — Py which implies

spec (—Agq) =1 —spec (Py). (3.24)

Corollary 3.3 We have
OS )\maX(PQ) S 1

and
_)\max (PQ) S )\min (PQ) S )\max (PQ) .

17



4 Mean value inequality

Theorem 4.1 Let the graph T satisfy (FK). Let u(k,z) be a non-negative subso-
lution on N x T', then for any z € I and T, R € N*

2T

const, ,9(T/R?)
< a,v 1
uT,z) < 9TV (2, R) Z 2 v (ML)
k=0 zeB(z,R)
where
? (s) := max (s, 3’1/”) : (4.1)

Remark: We assume for simplicity that the subsolution u is defined in N x T'.
However, the theorem remains true if w is defined in [0,27] x B(z, R) and the
inequality (3.17) is satisfied for all k € [0,27 — 1] and = € B(z, R — 1). In this case,
we have to assume (F'K) only for balls B(x,r) C B(z, R).

Let us note that 27'V (2, R) can be interpreted as the volume of the cylinder ¥ :=
0,27 x B(z, R). Therefore, the right hand side of (M L") contains the arithmetic
mean of u over this cylinder. If T = R? then we can rewrite (M L") in the form

u(T,z) < con;t Z u(k, z)m(x) (4.2)

m( ) k,xew

which will only be used?®.

The proof of Theorem 4.1 is long and consists of several stages. The strategy
is similar to [22, Theorem 3.1]. The idea of using the level sets was borrowed from
[19] and [29, Theorem 6.1, p.102]. However, the discreteness of the time variable
brings serious complications which can be overcome by using the new technical tools
provided.

Let us briefly describe the scheme before going into detail. First, we will show
that the hypothesis (a) may be assumed. This is done by switching to the kernel
p' = po for which the hypothesis («) is implied by the doubling property (D). We
will prove that (FK) is inherited by p/, and once we have obtained the mean value
property for p/, we will transfer it back to p. Therefore, we may assume («) from
the first.

Second, we will prove a Cacciopoli type inequality which is, very roughly, the
result of multiplying the heat equation by a cut-off function with subsequent inte-
gration by parts and certain estimates based on the Cauchy-Schwarz inequality. In
the continuous time setting, this is well known and almost trivial. With a discrete
time, the usual continuous tricks do not work! The crucial point which eventually
makes everything work, is the hypothesis («). As far as we know, the discrete time
Cacciopoli inequality was not known before.

3Let us note that (M L") follows easily from its particular case (4.2) - see the end of the proof
of Theorem 4.1.

18



The third step in the proof is the comparison of L?-norms of the subsolutions in
two cylinders W' C ¥ (see Fig. 2 below). This is the only place where the Faber-
Krahn inequality is used directly. The input of (FK) is a function with a support
in a given ball. This function will be f = (u — ), ¢ where ¢ is a standard cut-off
function. Roughly speaking, the Cacciopoli inequality provides the lower bound
of ||flly in terms of ||V f]||, whereas the Faber-Krahn inequality (FK) yields the
inequality in the opposite direction. The combination of both implies the comparison
of the L?-norms of the subsolutions in different cylinders. The crucial point in this
scheme is a simple estimate of the measure of support of f by Chebyshev’s inequality

m (supp f) < 672 [lull;. (4.3)

The set supp f is used as Q in (FK), and the inequality (4.3) results in an additional
power of the L?-norm of the solution in the smaller cylinder.

The fourth step consists of iterating the inequality of the previous step in the
following way. We consider a shrinking sequence of cylinders {V¥,,} (see Fig. 5 below)
and the numerical sequence I,, of the L?-norms of (v — 6,), in ¥, where 6,, > 0
is an increasing sequence in [6,260]. The previous step yields the upper bound of
I, via 'Y where the exponent 1 + v appears due to the Faber-Krahn inequality
and (4.3). By iterating this inequality sufficiently many times and by choosing 6
properly, we obtain the L2-version of (4.2)- the inequality (M L?) below.

The final step is to pass from the L2:mean value inequality to the L!-version.
This is done also by means of a certain iteration process the idea of which we have
borrowed from [30].

4.1 L?-mean value inequality

The L?-analogue of (M L') is the following inequality for a non-negative subsolution
u:

9 const, , ¥ T/R2 5
<
u (T, z) < 2TV (2 R) g E (2) (ML?)
k=0 z€B(z,R)

The major part of the proof of Theorem 4.1 consists of proving (M L?).

We start with the trivial situation when 7" < K or R < K where K may be
chosen to be any fixed number. For technical reason we will take K = 16. If R < K
then we note that by the doubling property, the measure V(z, R) is of order m(z)
whereas the term ¥(T/R?) is of order T. Therefore, (M L?) takes the form

(T, 2) constal, Z Z (z) (4.4)

k=0 z€B(z,R)

which is trivially true if we restrict summation on the right hand side to the single
point 7', z.
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Let now 7' < K, then we have by (4.1) 9(T/R?) ~ R*". By the comparison of
volumes of the balls,
V(z, R) < constR*"m(z).

Therefore, (M L?) amounts to (4.4) again.
Thus, we may assume in the sequel that "> K and R > K.

4.2 Hypothesis (a)

Let us emphasize that we do not assume the hypothesis («) in Theorem 4.1. How-
ever, we cannot proceed without (a)). We first prove

Lemma 4.2 The doubling property (D) on T' implies that the kernel p/(x,y) =
po(,y) satisfies ().
This was basically proved in [21], but the argument is very simple, and we repro-

duce it here for the sake of completeness. Let us first note that for any neighbours
z,yel

m(y) < bm(x) (4.5)
where b is the constant from (D). Indeed, we have by (D)
1

Of course, (4.5) also means that m(z) < bm(y).
Let N, denote the number of neighbours of z, then (4.5) implies

V(z, 1)

ming,., m(y)

N, < <

so that the graph I' is locally uniformly finite.
Finally, we have

P(x,z) = po(w,x) =) plx,y)p(y, )

y~z

= ’u—fﬁy -1 Fay
= 2 nmm 20 2w

y~zx y~zx

2
> bIN;? (Z ﬂ’j&) —pINTI > b0

y~z

Therefore, p’ satisfies (o) with a =b7>. B

Next we will prove (ML?) for the kernel p’ and then pass to p. To do that
carefully, let us introduce the graph I'” which coincides with I" as a set of vertices,
and z ~ yin I if and only if d(x,y) < 2in T'. We endow I"” with the measure m’ = m
and with the kernel p’ = py. Obviously, p’ is a nearest neighbourhood Markov kernel
on I, reversible with respect to the measure m’. We will mark by an apostrophe
all notation which relates to the graph I'" as opposed to those on I'.
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Lemma 4.3 Let € be a finite subset of I' and Qg be the set of the interior points of
Q) (that is, those points from €2 which have no neighbours in I" outside Q). Assume
that o is non-empty, then

AL (Q0) > A (Q) (4.6)
Remark: Let us emphasize that no assumptions on graph I' or on the kernel P are

required for (4.6) except for the fact that P is Markov, reversible and is of a nearest
neighbourhood.

Proof. In view of (3.24), the inequality (4.6) is equivalent to
/\max (PSI)O) S )\max (PQ) .

Observe that P = P2|o, = (Po)’ |q, (we cannot write P2|q, = (Pg,)” because of
the influence of the boundary) and that restricting the operator PZ to €2y can only
diminish its A,.. Hence, we have

Amax (Phy) < Amax (P3)
and (4.6) will follow from
Amasx (P2) < Amax (Po) - (4.7)
To verify (4.7), we note that
Amasx (P3) = max { X% (Pa) s A (Po)}

and thus, (4.7) reduces to two inequalities

which follow from Apax (Po) € [0,1] and Apin (Po) € [—Amax (Pa) , Amax (Pa)] (see
Corollary 3.3).
Now we are ready to prove

Proposition 4.4 We have:

1. The doubling property (D) on I' implies that on I".
2. The relative Faber-Krahn inequality (FK) on T" implies that on T".

3. The mean value inequality (M L*) on T" implies that on T.
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The first statement is a simple consequence of the fact that the distances and
the measures on I and I'" are finitely proportional.

The second statement is basically a consequence of Lemma 4.3 and of the fact
that (F'K) implies the doubling property. Indeed, given a finite non-empty set
Q C B'(x,n) with n € N* we denote by Q its 1-neighbourhood in I" and observe
that Q C B(x,2n+ 1) C B(z, 3n). We obtain by Lemma 4.3 and (FK)

v

, ~ a V (z,3n) ab™ (V' (z,n)\"
5@z x ()2 55 w(@) ) o (o)

where b is the constant from the doubling property (D) which we have applied in
the last inequality:

m/ (ﬁ) =m (Q) < ZV(x, 1) < me(m) =bm’ ().

e e

Let us prove the third statement of Proposition 4.4. Given a I'-subsolution wu,
let us define w(k,z) = u(2k,x). Obviously, w is a ["-subsolution and hence, the
mean-value inequality (M L?) holds for w. In terms of u, it means that (ML?) is
satisfied for any even T and any even R (moreover, the summation on the right
hand side of (M L?) is assumed for even k’s which we extend at once to all k’s).

Extension to odd R is straightforward.. Let 7" be odd. Then 7" — 1 is even, and
we apply the mean value inequality (M L?) in the cylinder [0, — 1] x B(y, R — 1).
Since T'~ T — 1 and R ~ R — 1 (as was explained above, we may assume 7" and R
to be large enough), we can write

2T

w(T —1,y) < ;;I‘fti,T/ BIS S 2 aymi).

k: 0 zeB(y,R—1)

Now, we have

U(T,Z) < Zp(z,y)u(T—l,y)

Y~z
< maxu(T —1,y)
Y~z
constd (T/R?) <
<
- 2TV (2, R) Z Z (@)

k=0 zeB(z,R)

which was to be proved. B

Proposition (4.4) justifies the following strategy of proof of (M L?). We will pro-
ceed further assuming (FK) and («) (the latter will be used in the next subsection
in a derivation of a Cacciopoli inequality). After we have proved (M L?) for this
setting, we argue as follows: Let now I satisfy only (FK). Since (FK) implies (D),
then by Lemma 4.2 and Proposition 4.4, the graph I possesses both (FK) and («).
We conclude that I' possesses (M L?), and by Proposition 4.4, so does the graph T'.
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4.3 Discrete Cacciopoli inequality

The following Proposition requires no assumption on I' except for («) which we
assume henceforth. Its continuous analogues are well known in various forms; see,
for example, [33], [26], [22] (Lemma 3.1).

Proposition 4.5 There exist ¢, A > 0 depending on o such that, for every non-
negative subsolution f and any function @ with finite support

D 0(fePm Y Vay () Py < A [Vayol? ity (4.8)

Proof: Let us start with a lemma.
Lemma 4.6 For every non-negative subsolution f,
Ou(f?) < 2(AN)f + (Af)% (4.9)
Proof of the lemma: The claimed inequality can be rewritten as
firn S i+ 2000 fiu + (Af)

Now
[+ 2000 f+ (Af)? = (e + AF)? = (P)?,

therefore, since f is non-negative, what we have to prove is simply

Jrr1 < PJ,

which is true because f is a subsolution. B
Lemma 4.6 gives

S o(fePm < 2> (Af)fetm+ Y (Af) e m. (4.10)

We apply the integration by parts formula (3.16) to the first term on the right-hand
side:

2 Z(AjD)f(me - - Z vacyfvacy(fQOQ):U“xy'
z,Y

The second term can be estimated in the following way:

> (Af)Pe’m = Z(Z(%f)p(%@) ?(x)m(z)

T y#x

< Y (Zp(%@) (Z(%ffp(%@) p*(x)m(z)
T y#x Y

S (1 - Oé) Z ‘vxyf’2902:uacy
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where we used the hypothesis («) that is p(z, x) > « and, hence,

Zp(a:,y) <1l-o.

y#T

This crucial trick comes from [21], §1.5.
Thus, we obtain from (4.10)

Zak f290m< vayfvzy ng /JJ:cy 1_azyv$yf|(p:uzy7

and Proposition 4.5 will follow if we prove

Y I Vay () Pty + (1= ) Y [Vay f170% s,
x,y Z,y

< (Vi) Vay (f0) iy + A [VayoP £ 11, (4.11)

T,y T,y

We estimate the first term on the left hand side as follows:

Vay (fO)? = (Vay o) + (Vay0) f(@))* < 2(1Vay P07 (Y) + Vgl ().

By interchanging x and y in the summation, we see that
DV fP0% (@) 1y = Z (Vo f 20 () 1y
Y

Thus, (4.11) amounts to

c Z |V:chf|2902(y),uzy < Z Va:yfvxy(fQOQ),uzy + A Z |V:ch90|2f2($),uxya (4.12)
T,y T,y T,y

where ¢ = 2c+1—«a and A’ = A — 2¢; note that one can ensure ¢ <1 and A" > 0
by choosing ¢ < a/2 and A > «.
Next we have

Vay(f9?) = (Vay/)O*(Y) + (Vaye?) f(2)
= (Vay )’ (W) + 2 (Vayp) f(@) () 4+ |Vayel* f ()

and (4.12) transforms to

+ 3 Vay FIVay P F(@) gy + A [Vayo* £2(2)
z,y T,y

For a large enough A, we have the quadratic inequality
(1 = Ve[ (@) + 2(Vay /) (Vayo) f () (x) + (A = 2)[Vayol*f*(2) > 0,
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so that we are left to show that

o<§j Vayf) Voo F @)ty + 2D [Vayo* (), (4.13)

T,y

By interchanging = and y in the sum, we have

> Vauf Vel f(@)py, = ——Z Vay£) (@) + (Vi ) F ) Vg @1ty

= _Z ’vagpl Mgy
< Z (fz(rv) + 2(9) [VayP iy

z,Y

= 2D Vel (@)1,
x?y

which coincides with (4.13). The proposition is proved. B
Corollary 4.7 Let n(k,z) be a function on N x I" such that

1. for all k € N, n,, is supported by a finite set Q (that is, it vanishes outside 2);
2. n(0,x) =0;
3. for some constant M

Von? <M and O(n?) < M. (4.14)

Then for any non-negative subsolution f(k,z) and 7 € N we have

SR () m(@) + eSS (V) Pray < 24M 33 Pyl

e k=0 z,yel’ k=0 »cQ

(4.15)
where € is the 1-neighbourhood of ), and c, A are the constants from Proposition

4.5.

Proof. Indeed, let us apply (4.8) for ¢(z) = n(k,z) and sum up over all k =
0,...7 — 1. We obtain

T—1 T—1 -1
S o mA Y D Vay () Phtny S A Y Ve ity (4.16)

k=0 zel' k=0 =z,y k=0 z,y

Let us observe next that
O (f2) 0 =0 (f*1%) — 0 (0°) i
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whence

-1

3

S o Ptm = SN {0 () — 0k () St m

k=0 = k=0 =z

ZfQ(Tax)UQ(Ty Zzak fk+1m

k=0 =z

Hence, we rewrite (4.16) as

S Py m@) + e 3 S (Vo) Py

e k=0 z,y
ZZak fkﬂm—l—AZZWzym PPy, (4.17)
k=0 z€l k=0 z,y

In the first term in (4.17), we just replace 9, (n?) by M and the domain of summation
by [0,7] x €. In the second term, note that for any = ¢ €2, we have |V,n| i, =0
(indeed, either y € Q and p,, = 0 or y ¢ Q and V,,n = 0). Therefore, we can

restrict the summation to x € Q. Next, we use |Vyn|* < M and ) p,, = m(z),
and obtain finally (4.15). ®

4.4 Comparison of L? norms of subsolutions in different
cylinders
Given the integers t,t',r,r’, and the point z € I', let us introduce two cylinders in

NxT
U =[0,t] x B(z,7), ¥ =[tt—1]x B(z,r")

We assume that 1 <t <tand 1 <1’ <r—1. Let v be a non-negative subsolution.
The purpose of this part of the proof is to compare the following sums

I:= Z v (k, 2)m(x)

and

I' = Z (v(k,x) —G)i m(z)

kaxew’

where 6 > 0 is a constant.
Obviously, we have I’ < I. However, we will need to know that I’ is essentially
smaller than I. This may be achieved by varying two parameters: 6 and

D := min ((7" — ')’ ,t’) : (4.18)

In the lemma below, it is essential to expose dependence of the estimate on the
parameters 6, D. Also, this lemma is the only point where we apply the Faber-Krahn
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Figure 2: Cylinders ¥ and ¥’

inequality (FK). Actually, the statement does not depend on the particular form
of (FK), and to emphasize that (and to simplify notation) let us assume instead of
(FK) that for any set Q C B(z,r)

A (9) > A (m () (4.19)
with a decreasing positive function A. The inequality (F'K) is a particular case of

(4.19) with the function
a —v
A(g) = T—QV(z,T)”ﬁ .

Lemma 4.8 Under the above assumptions, we have the inequality

, C'1
I' < m (4.20)

Do?

where C" = C'(«) is a large constant.

Proof. We will first apply the inequality (4.15) to f = v and to the function n of
the following form:

n(k, x) = ny(z)ny(k). (4.21)
Let r” := [(r +1’) /2] and define the functions 7,7, as follows

1, if d(x,z) <r”

7]1(1;) = 07 if d(I,Z) Z r
r;i(f,’,z) , otherwise
and . /
1, if k>t
ny(k) == { 57 i ke (4.22)
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Let us note that

1 3
V. < <
’ ynl‘_T—T”_T—T’/
and ) | 5
2
i (13) = 2 (k1) my + (Opna)” < ) < 7

Therefore, we obtain
Vo> <9D7' and 8, (%) < 3D~

where D is defined by (4.18), and we can apply (4.15) with M = 9D~ and Q =
B(z,r —1).

This time we need to estimate by (4.15) only the first term on the left hand side
of (4.15). So, we have for any 7 € [0, ]

Z v? (r,2)n* (1,2)m (x) < 18AD™ Z Z v*m
)

z€B(z,r—1) k=0 B(z,r
or, since n = 1 in B(z,r"),

> '(r,x)m(x) < 18AD7L. (4.23)

z€B(z,r'")

Now we apply (4.15) once again but for a different set of functions. Namely, let
[ =w:= (v—0), and define 1 again by (4.21) with the same 7, from (4.22) but
with the slightly different 7, :

1, if d(z,z) <7
n(x):=¢ 0, if d(z,z)>1"
Tl;,(i(ﬁ}z) , otherwise
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This time we will estimate the second term on the right-hand side of (4.15). We
also take 7 =t, 2 = B(z,r” — 1) and use the same M as above:

ZZWW wn) Py, < 18¢TAD™ Z Z

k=0 z,y k=0 z€B(z,r")

Since w < v then we have

t—1

>N I Vay(wn) Pry, < 18¢cTADTL (4.24)

k=0 z,y

Now we will estimate from below the sum in (4.24) by using the Faber-Krahn
inequality (4.19). To that end, let us denote for any k € N

Q. :={z € B(z,r") | w(k,z) > 0}.

Obviously, the function nuwy, is supported by . Therefore, by (4.19)

D Vg (wn) g, > A (m () Z [wn|*m. (4.25)

Ty

On the other hand, we can estimate m (£2;) by (4.23) and by Chebyshev’s inequality.
Indeed, since v > € on 0 then

m(Q) <077 > VP (r,x)m(x) <1802AD (4.26)

z€B(z,r'")
By substituting this estimate into (4.25), we see that
18A1
S sy 2 & (i ) Sl
T,y T
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Let us sum up this inequality for k from ¢’ to ¢ — 1 and note that for k in this range
and for z € B(z,r’), we have n(k,z) =1:

SZ |V (wn) Py > A (18’4[) Z S wtm=A <1082§1)f) ”

k=t" x,y k=t' xeB(z,r’)

By comparison with (4.24), we conclude

A (18AI) I' <18¢ 'AD7'I.
0°D

whence (4.20) follows. W

4.5 Proof of L?>-mean value inequality

We will prove here (M L?) for the main case when R and T are large, say
R>16 and T > 16. (4.27)

Let us introduce the sequence of the cylinders ¥,, = [T —T,,,2T —n| x B(z, R,,)
where {R,,},{T,} are strictly decreasing sequences of positive integers satisfying so
far the assumptions: Ry = R, Ty, =T and

R, <R, 1—-1, 2I—-n>T-T, (&T,>n-T). (4.28)
Clearly, the number of such cylinders is finite, we will specify it later. Let us define
D, =min (T,,-y — T, (Rao1 — Rn)?).
Let us fix some 6 > 0 and introduce another sequence
0, =0(2-27")

so that 6o =60 and 0,, T 26.
Given a non-negative subsolution u, let us define the sums

I, = Z (u(k,z) — Qn)i .

kaxeV,

We would like to apply (4.20) to compare [,,_; and [,,. By Lemma 3.1, the function
v := (u—0,_1), is a subsolution, and we can apply (4.20) to compare the L*-norm
of v in W, to that of (u —0,), = (v — (0, — 0n_1)), in ¥,,. Finally, the function
A can be taken as

A) =pBET"
where a
6= ﬁV(z,R)V (4.29)
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will be treated so far as a constant.
So, we have by (4.20)

C'ly

I, < —
C'l,_1
ﬁDn <Dn(9n_9n71)2 )

or
I < constI!*”

n—= 5D1+u471/n921’
n
where we denote by const any constant depending only on v.

At this point we have to choose {R,},{7T,} and, thus, {D,}. Let us define them
inductively: Ry = R, T, =T and

(4.30)

Rn = |_Rn—1/2-| and Tn = I_Tn—1/2-| . (431)
Let us define the number N as the maximal integer satisfying the requirements

Ry > 2, Ty >2 and N<T (4.32)

Such a number does exist, for example, N = 1 satisfies (4.32) (because R > 16 and
T > 16). The conditions (4.32) guarantee in particular that the sequences { R, } and
{T},} are strictly decreasing up to n = N, and (4.28) holds for n < N. Hence, we
have (4.30) for all n < N.

Let us estimate NV and the gaps D,,. Let us denote

D = min(T, R?).
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By (4.31), we have
R,>2"R and T, >2"T.

Since N + 1 does not satisfy (4.32) then
R<2V? or T <2V orT<N
which implies
N > min (T, log, T, logy, R) — 2 > log, D — 2. (4.33)

Next, for any n = 1,2, ...IN, we have

Rnfl - Rn = Rnfl - [Rn71/2—| > Rnfl

=~ =

(the latter follows from R,y > Ry_y > 4) and similarly T,y — T, > 1T,,1.
Therefore

D, =min (Ty,-y — Ty, (Rye1 — Rn)?) > % min (7, R2_;) > 47" ' min (T, R?)

or
D, >4"D. (4.34)
By applying (4.34), we can now rewrite (4.30) as follows

< &P (bn) I},

nS T 5, — 4.35
/8D792l/ ( )

where v = 1+ v and b = log (4“4'*") . For simplicity, we have absorbed the constant
const into . By iterating (4.35), we obtain

exp (b SV iny_i) "

N= (ﬁDwzu)1+w+v2+...+vN*1

or

N exp(bY 2 iy )1
S l/_l(lf —N)
(ﬁD1+V921/) v

const/ v—1~r—N P
= ﬂlplﬂm(l_y—mﬁ Dl (4.36)

Let us first estimate the last two factors from (4.36). Let us recall that (FK)
implies
V(z, R)
m(z

< const R*"V

32



whence we obtain by (4.29)

t v
B < C(;r;s (RQ/”m(z)) = const m(z)".
Therefore, we conclude .
37" < constm(z)" . (4.37)

To estimate the second factor, we note that by (4.33)
N 1 €
v = exp (N log~y) > const exp 3 log vlog, D | = const D

with € = %log2 ~v > 0. So, we have

1+v1)logD
const De

p+r=)y N < exp (( ) < const.

We rewrite then (4.36) as follows

4N const/ 4N
In = 65D§+192(177‘N)m(2)

(4.38)

Since T' € [T — T, 2T — N| by (4.32) and 0y < 20, we have obviously

In > (u(T,2) — 26)?F m(z).

By substituting this into (4.38), we see that both m(z) cancel, and we obtain

(u(T, 2) — 202" g20-7) < ;’Z—Sfi. (4.39)

Finally, we take 6 = %U(T, z) and observe another miracle that both exponents v~

cancel in (4.39). After substituting the value of § from (4.29) and D = min(T, R?)
we obtain

ta VRQ/I/
u(T,z)? < COlla, Y Z u?
V(z, R)min (T, R?)™"" 2=,

consty, , 9
— m (V) T-1min (T11/vR-2/v | R2) kge:‘l/ "

which together with definition (4.1) of the function ¢, implies (M L?).
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4.6 From L? to L' mean value inequality

The last part of the proof of Theorem 4.1 consists of iterating in a certain manner
the L?-mean value inequality (M L?) in order to obtain the L!-version. The idea of
this method is borrowed from [30] where it was applied in the context of Riemannian
manifolds for the elliptic mean value property. However, its implementation for the
discrete situation is technically more involved. The fact that the L?(and LP with
p > 1)-mean value inequality implies the L' analogue, is a very general property
which is apparently valid in the setting of metric measure spaces. To emphasise
that and to use convenient notation, we introduce the space X = Z x I' and will
interpret the time cylinders on I' as balls in X.

We will denote pairs (k,z) € X by single letters, say, £, n etc. For any r > 0 and
any point £ = (k;z) € X, we denote by ¥ (&, r) the cylinder [k — r? k + r?] x B(z,r)
which will be referred to as a “ball” in X. It is easy to check that if n € W (£, r)
then W (n,r") C V(& r+1")(these “balls” are actually metric balls of a parabolic
distance on X).

We also extend the measure m to X by setting m(§) = m(z). Let us observe
that the volume regularity property is inherited by X in the form

m (¥ (€, R))

R (o
m (T (6.7)) < const (—) , VR>r>0 (4.40)

r

where 0 =2+ 2/v.
Let us denote by X the product N x I', and let u be a non-negative subsolution
on X *. By the L?-mean value property (M L?) , we have for any “ball” ¥(&,r) C X

W3(€) < LS gy (). (4.41)

We shall prove that for any “ball” ¥ (¢, R) C X with an integer radius R

> u(n)ym(n). (4.42)

new

const

After that, we will prove (M L) for an arbitrary cylinder and thus will complete the
proof of Theorem 4.1.
Let us introduce the sequence of increasing concentric “balls”

U, =V ((,R—r,)

where rg = |R/2| and r, = [r,—1/2| for n > 1. We continue this sequence while
rn > 1. Let N be the maximal n with this property. Since r,, > r,_1/4 and thus
r, > R/4" we have clearly

N >log, R — 2. (4.43)

For any point £ € ¥, 1, n < N, let us consider the ball ¥ ({,7,) C ¥, (the
inclusion follows from r,, < %rn,l).
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We have by (4.41)

9 const 02 m
O S %) () m. ()
const
const37"

where we have used in addition the volume regularity property:
m (V) m (¥ (£ 2R))

m (W (&) = m (¥ (&)

Let us set M,, := maxu (V,) and
const

A= .

) > u(n)m(n)

nevw

We conclude from (4.44) that for b = log4” and n =1,2,...N

T'n

M? | < exp(nb) AM,,.

By iterating this inequality, we obtain

N
M(?N < exp <bzz~2Ni> A1+2+22+...2N*1MN

i=1
and

_ - M
u(¢) < My < const A2 " M2 ™" = const A (7]\[)
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Let us finally show that

My
<7N) < const .

Let &, be the point in ¥y where u attains its maximum so that My = u (§,) . Then
obviously

m (&) <Y u(n)m(n) = const m (¥) A.

new

Therefore, by using the volume regularity (4.40)

M constm (V) A
V= m (&)

By combining this with the estimate (4.43) for N in the form 2V > const R'/?, we
see that

< const R° A.

M\ : t log R
(%) < const (R")2 ¥ — const exp (%) < const

which concludes the proof of (4.42).

We are left to extend the L'-mean value property from the “balls” ¥ ((, R) to
arbitrary cylinders as in (M L'). Given the cylinder ¥ := [0,27] x B(z, R), let us
denote ¢ = (T,z) and consider the “ball” W ((,r) with maximal integer radius r
which lies in W. We have by (4.42)

const
T z
. SO
k=0 zeB(z,R)

and (M L') will follow from

TV(zR) _ T (R2\'"

———~ < const max | —, | — .

r2V(z,r) — R2’\T
The latter inequality follows from the regularity of volume by considering two cases:
r=Randr=+T.1

5 Upper bound

We shall state now a discrete version of a result of Davies ([17], Theorem 2), that
follows from what he calls Gaffney’s Lemma ([17], Lemma 1). Note that such a result
holds for any reversible Markov chain with finite range (with constants depending
on the range), without any further assumption.
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Lemma 5.1 There exist universal constants C,c > 0 such that, for all finite subsets
E.F of T,

ZZpk z,y)m(z) < C’e_c |E]1/2]F]1/2 VEk e N*,
zel yeF

where d(E, F) = min,ep yer d(z,y).

Proof: Let s € R. Consider the operator P, on R with kernel

ps (.CC, y> — esd(m,F)p(x’ y)efsd(y,F).
The iterated operator P* has obviously the kernel
pi(,y) = e py (2, y)e*1@F),

It is proved in [27], Lemma 2.4 (there F'is reduced to a point, but the proof works
in our situation), that

| PFllamy < CeCF Vs >0, k € N,

where C' does not depend on F. This is the discrete version of Gaffney’s Lemma.
Note that the proof in [27] goes through the comparison with a continuous time
semigroup, which we avoided so far in this paper. It would be nice to have a direct
proof of this fact.

Now
S pelwyym(z) = D lp(@)pe(z, v)1e(y)m(z)

v€E yeF myel
= > lp(@)ple,y)e " 1p(y)m(x)

z,yel’
= > Le(@)e "y y) Le(y)m(a)

z,yel’
< e EN N 1 (@)p (e, y) Le(y)mla)

zyel
= eiSd(E’F)(lE, PSle>
< CePTFAER 1 gl 152
The result follows upon choosing s = d(E, F)/2Ck. &
Note that if one takes both E and F' reduced to a point, the above lemma gives

the following universal off-diagonal estimate for reversible Markov chains due to
Varopoulos ([40], see also [4])

pr(z,y) < C %e‘ ) , Ve,yel, ke N (5.1)

We are now in a position to get (UE) from Theorem 4.1.
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Theorem 5.2 (FK) implies

Cmy) L@y
V(z, V) p( k

where C ¢ > 0 depend on a,v.

pr(z,y) < > , Vo,yel, keN (UE)

Proof: It will be more convenient to work with the kernel

because it is symmetric in z,y and satisfies the heat equation with respect to each
couple (k,x), (k,y). We will prove that

\/V const — o (_cdg) (5.2)

where d = d(z,y).
It is standard how to get rid of V(y, k) once we know (5.2). Indeed, we have
by the volume comparison condition for any € > 0

VvV _Vid+vVE _ (44 VE i (P
ViR S VR t( ﬂ) = conste p(k)

whence we can replace V(y,vk) in (5.2) by V(z,Vk) at the expense of slightly
decreasing ¢, and obtain (UE).

To prove (5.2), let us first consider the case k < 3 (or any other integer instead
of 3). By (5.1) and (D), we obtain

hi(z,y) < Lexp (_0M>

< cv’ ( 2(%34))
C VRV VE) g
Let now k& > 3. We have by (ML') for all z,y € T’

k+1

(1, ) < RSO const 9 ( l/r Z Z b y)m() (5.3)

lv ZL‘ T i=k—l z'€B(z,r)

where r and [ are so far positive integers such that 31 < k (here we use that k& > 3),
and ¥ is defined by (4.1). In the same way,

i+l

, const 9 (1/r?)
) < e Y S ) (5.4)

j=i—ly’€B(y,r)
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Figure 7: Cylinders [k — I,k + 1] x B(z,r) and [i —,i + 1] x B(y,r)

By combining (5.3) and (5.4) together and by extending the exterior summation
n (5.4) to j € [k — 2l, k + 2l], we obtain

k4l k42
(1/r?%)

hk<x,y>gl§;“jf 53 Y 33 hEmn). 69

=k—1 j=k— 2l:17€B$7‘)y6B(y’T)

By Lemma 5.1, applied to £ = B(x,r) and F' = B(y,r)

Z Z hi(z',y"Ym(z")m(y') < const exp <—CM> V(m,r)%V(y,r)

z'€B(z,r) y'€B(y,r) J

M=

(5.6)
where d = d(z,y). Since both ¢ and j in (5.5) vary in the range ~ k and [ can be
taken of the order k then by changing the constant ¢ in (5.6) we obtain

hi(x,y) < lg(X)/n(S::,i)l(/%g, i)lQ exp (_Jd—#) V(x,r)%V(y,r)% (5.7)
const ¥9? (k/r?) (d—2r)
NG exp (—CT+> : (5.8)

Finally, we have to choose r. Take r = {\/E—‘ , then both V(x,r), V(y,r) can be

replaced by V(z,vk), V(y, Vk), and 9* (k/r?) is bounded by a constant. If d > 3r
then d — 2r > 4d and we obtain (5.2) from (5.8) by changing the constant ¢ > 0. If
d < 3r then we get from (5.8)

const const

d2
VV VRV (. VE) - NG TR ( F )
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hi(z,y) <




because d* < const k. Thus, we have obtained (5.2) in all cases. B

The above estimate yields a weak form of the law of the iterated logarithm. Let
X} be the random variable with values in I" that is the position after k steps of the
random walk governed by p and started at X,. We can state

Corollary 5.3 Assume that the graph I' satisfies (FK), then for the random walk
Xk one has almost surely

) d(Xg, Xo)
1 ——<C
lm,f’ffo Vklogloghk —

for a finite constant C' depending on a and v.

(5.9)

Indeed, by Theorem 1.1, (FK) implies (UFE) and (D) which as we have seen
above, imply the estimate

2
Z pr(z,y) < const e Tk . (5.10)
y¢B(w,r)

It is well-known that (5.10) is enough to run the standard probabilistic argument
and to deduce (5.9) (see [27], Theorem 9.1).

Theorem 5.4 The doubling property (D) and the on-diagonal upper bound (DUFE)

Q
=4

pr(z,z) < —x)’ Vex el k e N (DUFE)

imply (FK).

Proof: Fix a ball B(z,7) of an integer radius » > 0 and a non-empty set
2 C B(z, 7). Our goal is to prove the following estimate:

v (Ma) #19

where v = 2/6 (0 is the exponent from (2.6)) and a > 0 depends on the doubling
constant b.

Let us first observe that if A\; () > % then we have nothing to prove. Indeed,
take a point y € €2, then by (2.7) and by v = 2

1 (V(z,r)\" _ 1 (V(z,r)\" rov

— < — < const — = const

72 || r2 \ m(y) 72
and (FK) follows for a small enough a. Next we assume that A () < 3. We will
use the operator P, and start with the observation that for any k& € N*

tr Pt < Zpk(x,x).

e
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Together with (DUE), this yields

Cm(x) C Q|
tr PE < <
¢ erQ V(x, \/E) inf,eq V(z, \/E)

For any k € N*,
[)\max (PQ)]k S )\max (Pg) S tr P{I;

whence

inf,eq V(z, Vi) '
Next we apply the inequality 1 — & > %log% which is valid for all £ € [%, 1]. By
letting £ = A\pax (Pa) we see that

Amax (Pa) < { (5.11)

1 1
A (Q) =1— Apax (Po) > =log —————.

Combining with (5.11), we obtain

1 inf
)\1 (Q) > ]_Og m z€Q V<x7 \/E)

= 2% 9 (5.12)

We will deduce (FK) from (5.12) by choosing an appropriate k. We will do it
in two steps. In the first step, let us find £ so that

inf,cq V(z, Vk)
> 1
] > (5.13)

where £ > 0 but may be small. In the second step, we will increase €. Set first

k= [r? (Vlgﬂ)w] (5.14)

Then k is a positive integer, and

) (Vgr))l/e <Vk<r. (5.15)

For any = € B(z,r), we have by (2.6) and (5.15)

o Ven @ . (LY VEY' L
Viz,Vk) V(x,VE)V(z7) ~ VEk r
whence (5.13) follows.

By the second part of Lemma 2.2, we can increase k by a (big) constant factor
so that the volume V(z, \/E) increases by a large enough constant factor, to make
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e in (5.13) greater than e. For this (revised) k, the logarithm in (5.12) is at least 1,
and we obtain

1
A (Q) > —. 5.16
)2 5 (516)
The final step is to show
Q0 2/6
k < const (#}r)) (5.17)

whence (FK) will follow. The inequality (5.17) will be a trivial consequence of
(5.14) if we show that the argument of the ceiling function in (5.14) is separated
from 0 so that taking the ceiling function increases it at most by a constant factor.
This follows from (2.7):

2/6 2/6
! ) ( mi)
> > t
" (vw)) = <V(z,r> = const > 0

where z is any point in 2. B

Together with Proposition 2.1 and Theorem 5.2, Theorem 5.4 gives the two
equivalencies in Theorem 1.1.

Theorems 5.2, 5.4 give as a by-product that, together with (D), (DUE) implies
(UE). In the case of manifolds, this was proved in [25]. What is missing here for a
direct proof is a discrete version of the integrated maximum principle (see [24]).

Also, (UE) and (D), therefore (DUE) and (D), or (FK), imply the L? bound-
edness of Riesz transforms, 1 < p <2 (see [35]).

6 On-diagonal lower bound

It is well-known that an on-diagonal lower bound easily follows from a full off-
diagonal upper bound, see for example [41, pp.369-370] [38], [15, Lemma 2.3], [10],

[2].
Theorem 6.1 (UFE) and (D) imply

cm(z)

V(x,Vk)

Proof: First one checks easily using (UE) and (D) that

por(w, ) > , Vr €T,k € N*. (DLE)

or, Ve el ke N, r>0.

Z pe(z,y) < Ce

y&€B(z,r)



Indeed

> pr(z,y) SCZ p<—c@)

y¢B(x,r) yQB z,r)

oE T, e (1)

i=1 yeB(z,2¢*+1r)\B(z,2'r)

+o0
V(x, 20 1r) ( 22ip2 )
C —— ‘e —c
2 Tavm T

i=1

+00 i 0 ;
21+1T 22@7,2
i=1 vk k

< (ecr,

IN

It follows that, for A large enough,
a2
S pley) <Ce@ <1/2, Vo el keN,
y&€B(x,AVk)

thus
1/2 < Z pr(z,y), Ve e 'k € N*.
yeB(z,AVE)
Write

po(z,x) = > pilw, 2)pe(z, @)
pi(z,2)

(95)2; m(z)

m@) Y pi(, 2)

Vv

2€B(x,AVE) m<z>
ZzeB(x,A\/E) m(Z) z€B(z,AVk)
__m@) _
2V (x, A\/E)

Remark: The estimate in Theorem 6.1 can also be obtained for odd k if one
assumes in addition hypothesis (a). Indeed then

port(2,0) = 3 ponl,)p(y, ) = par(, )p(e, ) > apar(a, ).
yel’

Theorem 6.1 finishes the proof of Theorem 1.1.
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Note that if one only assumes (D), one still has a weaker lower bound

cm(x)
P2 T o)

see [32, thm.3, (i)]. One may wonder if (D) alone does not give (DLE). Indeed, if
one thinks in terms of anti-isoperimetric inequalities (see [10]), the anti-Faber-Krahn
inequality corresponding to (FK) is automatic: if = B(z,r), then

CES ]

, Veel k>2,

since, because of (D),

(see [10, Lemma 2.6]).
Another open question is whether (D) alone does not give a weak upper bound,

better than
(z,2) < Cm(z)
Prl@, >~ \/E )

which holds true as soon as I' is infinite. Such an improvement was obtained in [14],
Théoreme 7, in the case where the volume growth is uniformly polynomial. The
basic observation is that the following weak form of Poincaré is always true:

o W) = f@)Pmly) <20V(e,r) D [VIP(y)my), Vf €RE, vr>o0.

yEB(z,1) B(z,C'r)

Can one deduce from there a lower estimate for A;(2) and an upper bound of
pr(x,z)?

One may also ask for a full analogue of [10, Theorem 7.2], namely, fix a point x in
[' and deduce the lower bound on po(z, x) from the upper bound and the doubling
property for balls centered at x. Again, this would follow from a discrete integrated
maximum principle.
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