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Introduction

1.1 The beginnings

The history of random walks goes back to two classical scientific recognitions.
In 1827 Robert Brown, the English botanist published his observation about
the irregular movement of small pollen grains in a liquid under his microscope.
He not only described the irregular movement but also pointed out that it was
caused by some inanimate property of Nature. The irregular and odd series
produced by gambling, e.g., while tossing a coin or throwing a dice raised the
interest of the mathematicians Pascal, Fermat and Bernoulli as early as in the
mid-16"" century. Let us start with the physical motivation and then let us
recall some milestones in the history of the research on random walks.

The first rigorous results on Brownian motion were given by Einstein [33].
Among other things, he proved that the mean displacement < X; > of the
motion X; after time t is

< X >=V2Dt,

where D is the so—called diffusion constant. Einstein also determined the de-
pendence of the diffusion constant on other physical parameters of the liquid,

namely he showed that
1

-1
D™ = RTN S

where S is the resistance due to viscosity, N is the number of molecules in a

unit volume, T is the temperature and R = 8.3 x 10~7 is the gas constant.

These results have universal importance. For over half of a century our ideas

about diffusion were determined by these laws.

The most natural model of diffusion seems to be the simple symmetric
random walk on the d—dimensional integer lattice, on Z?. In this model the
moving particle, the (random) walker lives on the vertex set Z? and makes
steps of unit length in axial directions with probability P (z,y) = 5. The
process is described in discrete time, steps are made at every unit of time.
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This classical model is an inexhaustible source of beautiful questions and
observations that are useful for sciences, such as physics, economy and biology.
It is natural to ask the following questions:

. How far does the walker get in n steps?

. How long does it take to cover the a distance R from the starting point?
Does the walker return to the starting point?

. What is the probability of returning?

. What is the probability of returning in n steps?

. What is the probability of reaching a given point in n steps?

O UL W N

These questions are the starting points of a number of studies of random
walks. There are numerous generalizations of the classical random walk. The
space where the random walk takes place may be replaced by other objects
like trees, graphs of group automorphism, weighted graphs as well as their
random counterparts.

For a long period of time all the results were based on models in which the
answer to the first question remained the same; in n steps the walk typically
covers /n distance. Let us omit here the exciting subfield of random walks
in random environments where other scaling functions have been found (cf.
[58],[82]). The answer to the second question is very instructive in the case
of simple symmetric random walk on Z<. Starting at a given point, it takes in
average R? steps to leave a ball centered at the starting point with radius R.
We adopt from physics literature the phrase that in such models we have the
R — R? space-time scaling.

The diffusion in continuous space is described by the heat diffusion equa-
tion

0
i Au, (1.1)

which has the following discrete counterpart for random walks:

Pun (fﬂ) - ZP (xay) Un, (y) = Un+1 (.’B) )

Yy
where P is the one step transition operator of the walk. Of course, this can
be rewritten by introducing the Laplace operator of random walks

A=P—-1

and the difference operator in time

Onpth = Upt1 — Up,.
Using this notation we have the discrete heat equation:

Onpu = Au. (1.2)
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Fig. 1.1. The Sierpinski triangle

The minimal solution of the heat equation on R? is given by the classical
Gauss-Weierstrass formula

2 X
pe (2, y) = %exp {—dit’y)] : (1.3)

It was a long-standing belief that the R — R? space-time scaling function
rules almost all physical transport processes. This law can be observed in the
leading term as well as in the exponent in the Gaussian term. We can consider
the leading term as the volume of the ball of radius v/# in the d—dimensional
space. This term is responsible for the long-time behavior of diffusion, since
the second term has no effect if d? (z,y) < t, while it is the dominant factor
if d2 (z,y) > t.

The birth of the notion of fractals created among many other novelties a
new space-time scaling function: R — R” with 3 > 2. The simplest example of
a fractal type object is the Sierpinski triangle shown in Figure 1.1. There are
many interesting phenomena to be explored on this graph. Here we focus on
the sub-diffusive behavior of the simplest symmetric random walk on it. Due
to the bottlenecks between the connected larger and larger triangles the walk is
slowed down and as the early works indicated ( [84],[1]), and Goldstein proved
[37], the mean exit time and consequently the space time scaling function is

E(z,R)~ R",

where § = }ggg > 2. Almost at the same time several papers were pub-

lished discussing the behavior of diffusion on fractals. On fractal spaces and
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fractal like graphs the following upper (and later two-sided) sub-Gaussian es-
timates were obtained by Barlow and Perkins [13], Kigami [65] and Jones [60];
(GE, p):

1

- (Cd%y)) Bll] < pu(w,y) < Cn~ % exp [ (d%’y)> ‘“1

n n

—o
cn B exp

(1.4)
Let us emphasize here that the first investigated fractals possess very strong
local and global symmetries and in particular self-similarities, which make it
possible to develop renormalization techniques analog to the Fourier method.
Later Kigami, Hambly and several other authors developed the Dirichlet the-
ory of finitely ramified fractals (cf. [65]). On the other hand, very few results
are known on infinitely ramified fractals (cf. [7],[12]).

Now we recall some milestones in the history of the study of random walks.
In his famous paper [81] Gyorgy Pélya proved that the simple symmetric ran-
dom walk on Z? returns to the starting position with probability 1 if and only
if d < 2. Much later Nash-Williams [78] proved that this recurrence holds on
graphs if and only if the corresponding electric network has infinite resistance
in the proper sense. That result very well illuminates the strong connection
between the behavior of random walks and the underlying graph as an elec-
tric network. In the early 60s Spitzer and Kesten (cf. [88]) developed the
potential theory of random walks, while Kemény, Snell, and Knapp [64] and
Doob [30] developed the potential theory of Markov chains. The application
of the potential theory gained a new momentum with the publication of the
beautiful book [32] by Doyle and Snell.

Although the potential theory has a well-developed machinery, it was
neglected for long to answer questions mentioned above. Papers devoted to
the study of diffusion used algebraic, geometric or spectral properties. In the
beginning the classical Fourier method was used, which heavily relies on the
algebraic structure of the space [88],[56]. Later spectral properties or isoperi-
metric inequalities were utilized. All these works (except those about random
walks in random environment) remained in the realm of the space-time scal-
ing function R? and did not capture the sub-diffusive behavior apparent on
fractals.

The new investigations of fractals and in particular, Goldstein [37], Barlow
and Perkins [13] and Kusuoka [66] (see also [94]) made it clear that instead of
a “one parameter” description of the underlying space two independent fea-
tures together, the volume growth and resistance growth provide an adequate
description of random walks. Goldstein proved the analogue of the Einstein
relation for the triangular Sierpinski graph

B=a+n. (1.5)

Here o is the exponent of the scaling function of the volume of balls, 5 the
exponent of the scaling function of the exit time and  is the exponent of the
resistance. The same relation was given in [94] for a large class of graphs.
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In the light of the results on fractals it is natural to raise the following
question:

What kinds of properties determine diffusion speed and how are
the structural properties of the space reflected in the heat kernel esti-
mates?

The main aim of this book is to answer these questions by utilizing the elec-
tric network analogue of random walks on graphs. This model helps to answer
these questions in reasonable generality by omitting assumptions on graphs
of algebraic nature, symmetry or self-similarity. The results presented here
generalize classical works in the discrete context of random walks on graphs
(Aronson [2], Moser [71],[72], Cheeger, Yau [23], Gromov [37], Varopoulos
[101], Davies [30], and others: [34], [57], [27],[31] ) and recent ones on fractals
(see Barlow, Bass [8], Kigami [65] and references there). The whole book is
devoted to random walks, but there is no doubt that the methods and results
can be carried over to metric measure spaces equipped with proper Dirich-
let forms. Recent studies successfully transfer results obtained in continuous
setting to the discrete graph case and vice versa (cf. [9], [50] ).

The text is intended to be self-contained and accessible to graduate or
Ph.D. students and researchers with some background of probability theory
and random walks or Markov chains. Based on this very limited foundation,
some very recent developments in the field are presented with all the technical
details. That might slow down reading in some places but provide a possibility
to pursue further studies, which is also supported by the inclusion of open
problems.

The literature on random walks and diffusion and their applications is so
huge that it is hopeless to provide even a partial review of it. The interested
reader can find references to start with in Huges’ [58],[59] or Woess [107]
monographs. Some topic-specific reading is listed below.

R™ and Riemannian manifolds [26],[40],[44],[55],[93]

Markov chains and graphs [27],[25],[26],[107]

random walks on groups and graphs [103],[107],[80]

fractals [1],[12],[6],[53],[65],[77],[104],

isoperimetric inequalities, geometry, spectra [20],[24],[68], [74],[75],[79]
Dirichlet spaces (or measure metric spaces) [7],[35],[57],[65], [82],[90],
[89],[105]

e further generalizations [22],[106]
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2

Basic definitions and preliminaries

Let us consider a countable infinite connected graph I'. For sake of simplicity,
we assume that there are no multiple edges and loops but with some care
almost all of the discussed arguments remain valid in their presence.

A symmetric weight function 5, = pty > 0 is given on the edges x ~ y.
This weight induces a measure p(x)

/J(.%‘) = Z My,

Y~z

p(A) =" p(y)

yeA

on the vertex set A C I' and defines a reversible Markov chain X,, € I', i.e.,
a random walk on a weighted graph (I, ) with transition probabilities

P((E,y) = //j(wa,:y)’
Po(z,y) = P(X, = y|Xo = ).

This chain is reversible with respect to p, since by definition

p(x) P(x,y) = p(y) P(y,z).

The transition “density” or heat kernel for the discrete random walk is defined
by

1
pn(2,y) = ——Pn (2,y),
! ply) "
and it is clear that it is symmetric:

Pn (2,Y) = pn (Y, )

The graph is equipped with the usual (shortest path length) graph distance
d(x,y) and open metric balls are defined for z € I';, R > 0 as
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B(z,R) ={y € I': d(z,y) < R},
S(x,R) ={y €I :d(xz,y) = R}.

In the whole text R, r, S will be non negative integers if other is not stated.
Definition 2.1. In several statements we assume that condition (pg) holds,
that is, there is a universal pg > 0 such that for all x,y € I'Nx ~y

/’[/ZIJ,y
228> . (2.1)
()

For the reader’s convenience, a list of important conditions is provided at

the end of the book.

Definition 2.2. On a weighted graph (I, ) the inner product is considered
with respect to the measure.

(f,9) = (£9), = >_ f(@)g(z)p(x).
xzel’
Definition 2.3. The Green function of the random walk is the sum of the

probabilities;
o0

G(JC,y) :an(xvy)v
n=0

and the Green kernel is defined as
(r,) = ——C (z,)
g\r,y) = z,Y)-
1 (y)

Definition 2.4. The random walk is recurrent if G (z,y) = oo for some x,y €
I' and transient otherwise.

It is well known that in our setting if
G(z,y) < o0

for a given pair of vertices, then it is true for all of them. For a nice intro-

duction to the type problem (distinguishing transient and recurrent graphs),
see [107] or [32].

Definition 2.5. The transition operator with respect to the one step transition
probability is defined as

Pf(z) =Y P(z.y) f(y).

Definition 2.6. For A C I', P4 = PA(y,2) = P(y, )| axa is a sub-stochastic
matriz (or the operator corresponding to the Dirichlet boundary condition), it
is the restriction of P to the set A. Its iterates are demoted by P,f and it
defines also a random walk killed at exiting from the set A.



2 Basic definitions and preliminaries 9

Definition 2.7. We introduce
GMy,2) =Y Py, 2)
k=0

the local Green function, the Green function of the killed walk and the corre-
sponding Green kernel as

A L a4
Remark 2.1. For finite sets A, the local Green function G4 is finite. The
typical choice is A = B (x, R). To study the heat kernel p; (z,y), it is very
useful to consider the Dirichlet heat kernel pf;(z’R) (z,y) and GBER) (z,4).
The main concern is to verify if the Dirichlet heat kernel and local Green
function provide an unbiased picture of the global heat kernel as R goes to
infinity. In other words whether the approximation of I" by finite balls

provides a correct picture or not. In some respect that is the main point of
the whole book.

Definition 2.8. Let A denote the boundary of a set A C I': 0A = {z € A°:
z~y € A} The closure of A will be denoted by A and defined by A = AUIA,
A =T\A.

Definition 2.9. ¢y (A) denotes the set of functions with support in A.

Definition 2.10. For two real series ag,be,§ € S we shall use the notation
ag ~ be if there is a C > 1. such that for all £ € S

1
6&5 S bg § Cag.

Unimportant constants will be denoted by ¢ and C' and their value might change
from place to place. Typically C > 1. and 0 < ¢ < 1.
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2.1 Volume

The p—measure of the ball
B(z,R) = {y € I': d(z,y) < R}
is denoted by V(z, R)
V(z,R) = p(B(z,R)).
For convenience we introduce a short notation for the volume of the annulus
B(z,R)\B (z,7),R>r > 0:
v=uv(z,r,R) =V(z,R) — V(x,r).

Definition 2.11. A graph has polynomial volume growth (V) with exponent
a>0 if forallz el
V (z,R) ~ R". (2.2)

In the literature there are several other expressions for this growth condi-
tion: Ahlfors regularity, the graph has a (Hausdorff or fractal ) dimension «
ete.

Definition 2.12. A weighted graph satisfies the volume comparison principle
(VC) if there is a constant Cy > 1 such that for all x € I' and R > 0,y €
B (z,R)

V(z,2R)

Definition 2.13. A weighted graph has the volume doubling property (VD),
if there is a constant Dy > 0 such that for allx € I' and R > 0

V(xz,2R) < DyV(z, R). (2.4)

Definition 2.14. The weak volume comparison principle (wVC) holds if
there is a C > 0 such that for allz € IR >0,y € B(z,R)

V(z, R)
V(y, R)

<, (2.5)

Definition 2.15. The anti-doubling condition for the volume (aDV) holds if
there is an Ay such that for allx € IR >0

2V(z,R) < V(xz, Ay R). (2.6)

Remark 2.2. Tt is evident that (V' C) and (VD) are equivalent.
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Lemma 2.1. If (pg) and (VD) hold, then
1. forallz € IR >0, y € B(x,R) the weak volume comparison condition

(wVC) holds,
2. the anti-doubling condition for the volume (aDV') holds,
8. forallzx e ITR>1

V(z,MR) — V(z,R) ~ V(x,R) (2.7)

for any fixed M > 2.

Proof  The validity of (wVC) and (2.7) is evident, (aDV) can be seen
following the proof of [27, Lemma 2.2]. Since I' is infinite and connected
there is a y € I',d (x,y) = 3R and (VC) implies that there is a fixed € > 0
such that

V(y,R) > eV (x,R).

This yields that
V(z,4R) >V (z,R)+ V (y,R) > (1 +¢)V (z,R).
Iterating this inequality enough times (aDV) follows. |

Remark 2.3. As we already mentioned (VC), (cf. [27, Lemma 2.2]) is equiva-
lent to (VD) and it is again evident that both are equivalent to the inequality

¥QZ§L§C(f>Q’ (28)

where a = log, Cy and d(z,y) < R,R > r > 0, which is the original form of
Gromov’s volume comparison inequality (cf. [51]).

Remark 2.4. The anti-doubling property has the following equivalent form.
There are ¢,a’ > 0 such that forallz € IR > r

o v

Thanks to inequality (2.7) in the sequel we can use

v(z,R,2R) =V (z,2R) — V(z,R) ~ V(z, R)
provided that (pg) and (VD) hold.

Proposition 2.1. If (pg) holds, then for all xz,y € I' and R > 0 and for some
cC>1,
V(x,R) < Cfu(x), (2.10)
po" uly) < p(e) (2.11)
and for any x € I’

{y:y~a}] < pio. (2.12)
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Proof Letx ~ y. Since P(x,y) = 5{;’) and pizy < p(y), the hypothesis (po)

implies pou(z) < p(y). By symmetry, we also have

pop(y) < p(z).

Iterating these inequalities we obtain, for arbitrary x and vy,

pe u(y) < p(e). (2.13)

and this is (2.11). Therefore, any ball B(z, R) has at most C vertices inside.
By (2.13), any point y € B(z, R) has measure at most py (), whence (2.10)
follows. ]

Definition 2.16. The bounded covering principle (BC) holds if there is a
fized K such that for allz € I', R > 0, B(xz,2R) can be covered with at most
K balls of radius R.

It is well known that the volume doubling property implies the bounded
covering principle.

Proposition 2.2. If (pg) and (VD) hold, then (BC) holds as well.

Proof Assume first that R > 2. Consider B (z, R) and the maximal possi-
ble packing of it with (non-intersecting) balls of radius R/2. From Proposition
2.1 we know that we have a finite number of packing balls, denote this num-
ber by K. First we show that {B (z;,R),i = 1..K} is a covering. Assume
that the centers are x1,x2...xx, i = 1,..., K. If there is an uncovered vertex
z€ B(z,R),ie. ,foralli=1,..K

d(z,z;) > R,

then B (z, R/2) can be added to the packing since it has no intersection with
any B (z;, R/2), which contradicts to maximality. On the other hand, it is
clear that

U B (i, R/2) € B(x,2R),

and from the non-intersection of B (x;, R/2)s that

XK:V(:UZ»,R/Z) < V(z,2R).

i=1

Finally by using (2.8), the consequence of (V D), we obtain

K
KminV (z;, R/2) <YV (2;,R/2) < V (2,2R)
. V (z,2R) V (z,2R) N
S i V (20, R)2) = m?X{V(xi,R/z)} s C4%

If R < 2, then the statement follows from (pg) and Proposition 2.1. |
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Remark 2.5. We can easily see that
(wVC)+ (BC) < (VD).

Exercise 2.1. Show the above implication.

2.2 Mean exit time

Let us introduce the exit time T4 for aset A C I
Definition 2.17. The exit time from a set A is defined as
T4 =min{k > 0: X € A°},
its expected value is denoted by
E.(4) = B(T4|X, = ),

and we will use the short notations, T, r = Tp,r), £ = E(x,R) =
E.(x,R) = E, (B (z,R)).

Definition 2.18. The hitting time of a set A is
TA = TAC.

Remark 2.6. Let us observe that the exit time can be expressed with the Green
function (cf. Definition 2.7):

yceA yEA i=0

Definition 2.19. The maximal mean exit time is defined as

E(A) = max E.(A)

and in particular the simplified notation E(z, R) = E(B(x, R)) will be used.

Definition 2.20. The graph (I, 1) has the property (E) if there is a C' > 1.
such that for allz € I', R > 1

E(z,R) <CE(z,R).

Definition 2.21. The mean exit time is uniform in the space if for all x,y €
r
E(z,R)~ FE(y,R).

This condition will be referred to by (E).
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Definition 2.22. We will say that a weighted graph (I, 1) satisfies the time
comparison principle (TC) if there is a constant C > 1. such that for all
x €l and R >0,y € B(z,R)

E(y,2R)
Tem SO (2.14)

Definition 2.23. We will say that a weighted graph (I, ) satisfies the weak
time comparison principle (wTC) if there is a constant C > 1. such that for
allz €I’ and R> 0,y € B(x,R)

E(z,R)
E(y, R)

<C. (2.15)

Definition 2.24. We will say that a weighted graph (I, 1) satisfies the time
doubling property (TD) if there is a constant Cp > 1 such that for all x € T’
and R >0

E(z,2R)

TR @ R) < Cr. (2.16)

Exercise 2.2. Prove that (TC') <= (T D) + (wTC).

2.3 Laplace operator

The Laplace operator plays a central role in the study of random walks. The
full analogy between diffusion on continuous spaces and random walks on
weighted graphs extends to the Laplace operator.

Definition 2.25. The Laplace operator on a weighted graph (I, 1) is defined
simply as
A=P—1.

Definition 2.26. The Laplace operator with Dirichlet boundary conditions on
finite sets, in particular for balls, can be defined as

_JAf(x) ifze A
AAf(x)_{ 0 ife¢A’

for f € co (A). The smallest eigenvalue of — A4 is denoted in general by \(A)
and for A= B(z, R) by A = A(z, R) = \(B(z, R)).

Remark 2.7. From the Perron-Frobenius theorem we know that all the eigen-
values of P|axa are real and the largest one is 0 < 1 — A(A) < 1 and it has
multiplicity one.
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Let us introduce the differentia operator along the edges (z,y) :

vac,yf = f (y) - f (33) )

and observe that

Af = PVf
PYf@) =Y ﬁ (Ve f) fray:

and the discrete Green formula can be given as follows:

1

(Af g) =) (Af) (@) g (2) p(2) = 3 D (Vauh) (Vaud) pay-  (217)

x z,Y

Definition 2.27. The energy or Dirichlet form & (f, f) associated with an
electric network can be defined via the bilinear form

1
(Af.9) = =52 (Vayf) (Varyg) fay
flj,y

as

EUN=—BFN =5 3 meu (@)~ F )

x,yel’

Using this notation the smallest eigenvalue of —A4 can be defined by

e 1)
(£, 1)

A(A) = inf{ L f € (A)} (2.18)

as well.

Lemma 2.2. If (I',u) satisfies the volume doubling property (V D), then for
allx €I and R > 0,
Mz, R) < CR™2 (2.19)

Proof Let us apply the variational definition (2.18) with the test function
fy) = (R—d(z,y)), € co(B(z, R)).
Since |V, f| <1 and (2.18) holds (VD) imply

% Zywz(vyzf)2ﬂyz < CV(z,R)
2 PWnly) T RPV(x, R/2)

the statement follows.. [ |

Mz, R) < <C'R2,
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Lemma 2.3. For all (I, ) and for all finite A C T’

AHA) < E(A). (2.20)
Proof Let us assume that f > 0 is the eigenfunction corresponding to

A = A(A), the smallest eigenvalue of the operator —A4 = I — P on A and
let us normalize f so that mazyecaf(y) = f(x) = 1. It is clear that

= Gxy),

ycA
while (—A4)~" = G4, consequently
1 A(
Z == <
= f( ) = ;G 2,y) = Eo(Ta) < max B (T),
y
which gives the statement. |

2.4 Resistance

Definition 2.28. For any two disjoint sets, A, B C I', the resistance p(A, B),
1s defined as

p(A,B) = (inf{& (f,f): fla=1,flz=0})" (2.21)

and we introduce

p(z,r,R) = p(B(z,r),0B(z, R))
for the resistance of the annulus about x € I', with radit R > r > 0.

The formal definition of the resistance is in full agreement with the phys-
ical interpretation and our naive understanding. We can consider the edges
as conductors with conductance or capacity p, or resistors with resistance
1/pz,y. The whole graph can be considered as an electric network with wires
represented by the edges. The effective resistance p (A, B) is the voltage
needed to produce unit current between the sets A, B if they are connected
to a potential source. Let us recall that Ohm’s law says that p = I, where
U is the potential difference between the two ends (terminals) of the electric
network and I is the resulting current. It is easy to see (cf. [64]) that all
reversible Markov chains have such electric network interpretations and vice
versa any electric network (containing resistors only) determines a reversible
Markov chain. Some further discussion on the electric network model will be
given in Chapter 3.
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Definition 2.29. We shall say that the annulus resistance is uniform in the
space relative to the volume if there is an M > 1, M € N such that for all
z,y € IR >0 (pv) holds:

p(z, R, MR)v(z, R, MR) ~ p(y, R, MR)u(y, R, MR). ~  (2.22)

In some of the proofs we shall use the refined wire model where edges are
considered as homogeneous resistors of conductance p, , (see [94]). Let us
identify edges by unit intervals and assume that resistances are proportional to
the length. In this way a continuous measure metric space is in our possession.
Harmonic functions, in particular, Green functions extend linearly along the
wires.

—

Definition 2.30. Let I’ = {(z,y) : 2,y € Iz ~ y} denote the set of (arbi-

trarily) oriented edges of I'. W = T x [0,1] and for a function h and for an
x € I' the equipotential surface of x is

—

Iy ={w={(y,2) x{a} e W: (1 - a) h(y) + ah(z) = h(z)},
and similarly, I'y, = {s € W : h(s) = h(w)} for a w € W.

This setup allows us to speak about equipotential surfaces, and these
surfaces are the boundaries of super-level sets of harmonic functions, which
will be introduced later. At some given points we shall refer to the objects of
the refined model using the notation (.)", e.g., as to a set H by H".

Definition 2.31. The resistance between a finite set A and “infinity” is de-
fined by
p(A) = sup p(A,B°) . (2.23)
B:ACB

For A = {x} we use the shorter notation p (z) = p ({z}).

Several criteria are known for the transience of random walks. As we
mentioned in the introduction the first one was given by Pdlya [81] and a very
general one was given by Nash-Williams [78]. Let us recall here a combined
statement, which helps to capture the connection between some of the objects
defined above and transience. (cf. [107] or [32] )

Theorem 2.1. For connected, infinite, weighted graphs, the following state-
ments are equivalent.

1. A random walk is transient.
2. For any [ € ¢o (I'), the energy form E (f, f) is finite.
3. There is an x € I such that p (z) < 0.
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2.5 Model fractals

In this section we define and study the simplest fractal-like graphs, which
will serve as recurring examples in the whole sequel. The Sierpinski triangular
graph or the pre-Sierpinski gasket SGs is the test-bed for almost all studies
of diffusion on fractals ([84],[1],[37] just to recall some early works). The pre-
Sierpinski gasket is an infinite graph which is defined in a recursive way. Let
So be a triangle graph, Sy = {a,b,c}. Consider three copies of it S, Sp, S,
where the new S; sets are S; = {ai,bi,ci} and for all possible i, = a,b, ¢
we identify the vertices ij = ji. In this way we have obtained the level one
triangle S;. Let us repeat the same procedure with S; and so forth. The
starting chunk of the graph is shown in Figure 1.1. Some properties of the
graph are straightforward, some other ones need some studying. We state
them without proof, which is left to the reader as an exercise.

Proposition 2.3. The volume growth of SGa satisfies

V (z,R) ~ R%,
where o = %ggg If all the edges represent unit resistors, the resistance satisfies
p(x,R,2R) ~ R,
where v = %, finally for the mean exit time we have
E(z,R)~ R”,
where (3 = }ggg =a+7.

That means that on this graph all the basic quantities grow polynomially
and since (3 > 2, the random walk is sub-diffusive on it. This behavior is pro-
duced by the tiny links between the larger and larger triangles. It is difficult
for the random walk to transfer from one large triangle to another one and this
problem repeats itself on all levels. All the above asymptotic relations can be
derived by using recurrence relations based on the nice recursive structure of
the graph. The two-sided sub-Gaussian estimate (GE, g) is proved by Jones
[60], for further results and generalizations see [9],[11],[65].

Let us recall a well-known method to form a Riemannian manifold based
on a graph.

As Figure 2.1 shows we replace the vertices by balls and the edges of the
graph with tubes which join smoothly with the balls. It is apparent that heat
diffusion on the surface of the balls and tubes behaves locally as in R? but
globally it does not, rather it moves similarly to a random walk on the discrete
structure.

The converse procedure is also known. Given a measure metric space, we
can construct its e-nett, which is a graph and a random walk on this graph
approximates the continuous heat propagation in the space (cf. [9]).
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Fig. 2.1. The Sierpinski gym

Fig. 2.2. The Vicsek tree

The second and even more elementary graph which possesses fractal-type
properties is the Vicsek tree. Let G be the Vicsek tree (embedded in R?) — see
Figure 2.2 — which is the union of an increasing sequence of blocks {Gj}re ;.
Here Go = {0} and Gj41 consists of G}, and its four copies are translated and
glued in an obvious way. The basic properties of the Vicsek tree can be easily
seen.

Proposition 2.4. The volume growth satisfies

V (z,R) ~ R%,
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log 5
log3-

where o = If all the edges represent unit resistors, the resistance satisfies
p(xz,R,2R) ~ R,
so v =1 and finally for the mean exit time we have

E(z,R)~ R”,

where ﬁzl—l—%zgg:a—i—fy.

Later we shall deduce (GE, g) and its generalizations for the Vicsek tree.
Let us remark that this tree contains only one infinite path (the backbone in
Kesten’s terminology) and the increasing dead-ends slow down the random
walk.

Ezample 2.1. Here we describe a graph in which V (z, R) substantially depends
on z. Let G be the Vicsek tree (embedded in R?) which is the union of an
increasing sequence of blocks {Gj}ro; -

Fix @ > 1 and define weight f,, for any edge © ~ y by pa, = Q* where
k is the minimal index so that I, contains x or y. Since d(x,0) ~ 3¥ for any
x € I \ I'x—1, this implies that for all  # o

p(z) ~ d(z,0)°, (2.24)

where 0 = logs Q. (See Figure 2.3.)
Let xi be the symmetry center of Iy and set R, = k=1 4 %, then I}, =
B(xy, Ry). Clearly,
|B(xk, Ri)| = |T| =~ 5" ~ Ry
where || is the cardinality of a set and a = logs 5. It is not difficult to see
that the same relation holds for all balls B(z, R) in I" with R > 1, that is

|B(x, R)| ~ R*. (2.25)

From (2.24) and (2.25) we easily obtain that for all z € I" and R > 1

1)

V(z,R) = u(B(z,R)) ~ R* (R +d (z,0))’. (2.26)

It is clear that (2.26) holds and consequently (VD) is satisfied.
Due to the tree structure of I, it is easy to compute the Green kernel

gk () = g™ (@1, ).
It will be shown that

E (w5, Re) = Y gr(y)p(y) ~ 3" |Ik| ~ 15" ~ R}
yel

where 3 = log, 15. It is easy to see that the same relation E(x, R) ~ RS holds
for all z € I and R > 1, which proves (Eg).

The Green kernel g, = g’*(xy,-) constructed above is nearly radial. A
similar argument shows that the same is true for all balls in I
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X
. u =1 %
— u :Q
—u =Q
—-u :Q3
- U :Q4

Fig. 2.3. The weighted Vicsek tree
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Some elements of potential theory

In this chapter first we recall some elementary and nice arguments from [32].
The electric network analogue of reversible Markov chains provides natural
interpretation and explanation for many phenomena. We think that this
intuitive background helps to understand the presented results. Then the in-
terplay between the elliptic Harnack inequality and the behavior of the Green
functions is explained.

3.1 Electric network model

Consider a finite weighted graph (I, ) and two vertices a # b. We are
interested in the probability of reaching a before reaching b if the walk starts
at =. Formally 7, = min {k : X}, = y} denote the first hitting time of y and

h(z) =hep(x) =P (1 > 71| Xo =)

We can easily observe that for all z # a,b

h(z) = P(z,y)h(y).

y~zx

Definition 3.1. A function h : I' — R is harmonic (on the whole I') if
Ah =0 (3.1)
and harmonic on A C I' if it is defined on A and
Ah(z) =0 for all x € A.
It is clear that (3.1) is equivalent to
Ph=h on A, (3.2)
ZP(m,y)h(y) =h(z) forz e A.

y~z
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Now let us study the voltages v (x) produced by the external potential
source keeping v (a) = 1,v(b) = 0. Kirchoft’s node law says that the sum
of the iy, currents on all  # a,b is zero. Using Ohm’s law for a fixed
z € I'\ {a, b} we have

0= ey = ttoy (0(9) — v (@),

y~z y~z

which can be reformulated as

My =v(x).
Zm’”(y)* ()

y~z

Let us recall that P (z,y) = Z@S and h (a) =1,k (b) = 0 by definition, which

makes the two systems of linear equations identical. Since I" is connected and
finite, their solutions are the same:

h(z) =P (m > 14| Xo =2) = v (2).

A similarly interesting observation can be made if instead of v(a) = 1 we
assume that v (a) = p(a,b), which again by Ohm’s law produces exactly a
unit of current from a to b. If we rearrange

My =v(x
> v =@

Y~z

for a fixed x € I', it follows that

D e yv (y) = p(z)v (@),

y~z

and by fiz, = pty,» and the notation u (z) = p (x) v (),

3y 5%#(9)0 () = n(z)v (),

y~z

S uy) P(y.a) = ula).

y~z

In this way we have a right harmonic function (or more correctly a harmonic
measure) with respect to P. It is easy to observe that

u(y) =G\ (a,y),

the Green’s function, or the local time at y (starting at a and killed when
hitting b), satisfies the same equation for all  # a, b

> uy) Ply,z) =u(x).

Yy~
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Now we investigate the probability of reaching b before reentering in a.
That means that we allow one initial step from a. This is called escape prob-
ability: P.s.. The usual renewal argument shows that

I'\b _
GV (a,a) P (3.3)
and
G\ (a,a) = p(a) p(a,b), (3.4)
which results in )
Pesc = TN 7 i\ 3.5
@ p(a) (35)

This nice analogue between potential values on an the electric network and
escape probabilities can be utilized to capture the exit time property as well.
It is worth mentioning that

B, (I\{b}) = Y G (2,)

yel’

for all x € I'\{b}. That shows that better understanding of the behavior of
harmonic functions results in better understanding of the mean exit time.
In particular, harmonic functions satisfy the maximum principle, which en-
sures the existence of potential levels and their shapes contain very useful
information.

Exercise 3.1. Show the identity (3.3).

Exercise 3.2. A function A is harmonic on finite set A C I if and only if
h(x) = E. (h(Xr1,)).-

Proposition 3.1. If h is harmonic in a finite set A, then its maximum and
minimum are attained at the boundary.

Proof  Without loss of generality we can assume that h > 0 on A. If h
is constant on A, there is nothing to prove. Assume that the maximum is
attained at = € A, for which thereisan y ~xz,y € A h(y) < h(x). Such ay
must exist, otherwise h is constant. Assume that x € A. Since h is harmonic,

hz) =Y Pleyh(y) =P@yhly)+ Y Plz,2)h(z)

Yy~ 2T, 2 AY

< P(zy)h(y) +[1 - P(z,y)]h(z),

which reduces to
h(z) < h(y)

contradicting with our hypothesis. For the minimum consider a large constant
C > h(x) and apply the same argument to u (z) = C — h(x). |
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From the maximum principle, it is standard to deduce uniqueness.

Corollary 3.1. If g, h are harmonic on a finite A and g = h on 0A, then
g=h on A as well.

It is also useful to observe that the mean exit time satisfies the following
equation
Yy~
forzel.
Let us recall the definition of effective resistance between two sets.

p(A;B) = inf {Zum,y (f@) = F @) fla=1fls= 0}

From this, it is evident that an increase of any . , cannot result in an increase
of the resistance p (A, B) and vice versa, the decrease of any p,, cannot
result in its decrease. This is the monotonicity principle, which is based on
comparison of Dirichlet forms and has useful and practical consequences which
help to compare weighted graphs and study random walks on them.

Corollary 3.2. 1 If on I' we have two weights p < p’ and the random walk
on (I, 1) is transient, then it is transient on (I, u') as well.

2 If we add a new edge to the graph, the resistance between any two sets does
not increase.

8 If we remove an edge from the graph, the resistance between any two sets
does not decrease.

4 If we shrink two vertices in one, the resistance between any two sets does
not increase.

5 If v is an electric potential on the graph and we shrink two vertices having
the same potential value, the potential values will not change anywhere.

6 If v is an electric potential on the graph and we remove an edge (change
the weight) between two vertices having the same potential value, the potential
values will not change anywhere.

The first four statements follow from the monotonicity principle while 5
and 6 follow from the fact that there is no current between nodes having
the same potential value. Of course, this observation applies to harmonic
functions on (I', ), too. These operations have particular advantages when
determining the type of a graph, that is, finding out if it is recurrent or not
(cf. [32]). The use of potential levels helps to calculate the mean exit time
and to prove the Einstein relation (cf. [94],[108]) (see Chapter 7).

A very useful alternative definition of resistance can be given by using flux
or current. The difference at a point z in the direction y ~ x is defined as
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I(u, (2,y)) = Vayt = piay (uy) —u(z)) .

An edge set C is a cut-set of the graph if there are I I3 C I' such that
In1 NIy =, all the paths from Iy to I intersect C. If C C E (I') is a cut-set,
the flux (or current ) through C from I'y to I is defined as

Iw,C)= > I(u(zy)= Y  Viyu

z€l,yels z€l,yels

Here the order of Is is not important, but all the edges in the sum are
“oriented” in the same way. Write C, = {(a,y) : y ~ a}

p(a,b) =inf{€ (u,u) : I (h,C,) > 1}.

It is easy to see that if h is a harmonic function on I'\{a,b} and h(b) =
0,h (a) = C > 0, then the flux

and
E(h,h)=CI(h,C,),

which means that

& (h,h) = p(ab) (3.7)

if h(a) = p(a,b). This harmonic function h is called capacity potential on I
between a and b.

3.2 Basic inequalities

Now we are giving some inequalities which play an important role in the
sequel.

Theorem 3.1. For all graphs (I, u) and for all finite sets A C B C I, the
inequality
A(B)p(A,0B)u(A) <1 (3.8)

holds, in particular for R >r >0
Az, R)p(x,r, R)V (z,R) < 1. (3.9
Proof By using the capacity potential between A and 9B, the first state-

ment follows from the variational definition of the eigenvalue. 7p denotes the
first hitting time of D C I' and

v(y) =Py (1a < ToB) -
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By definition (2.18),

(A00) _ Sy 00) 0 )
S O e (X

and we know that the unit potential generates 1/ (p (A, 9B)) current between
A and B¢ (see (3.7)). That means that

1
MBS A oBy u(A)

The inequality (3.9) is a direct consequence of (3.8). |

Consider finite sets ) # A C B C I'. Tt will be useful to study a random
walk on B\A with a reflecting (Neumann) boundary on A and a killing or
Dirichlet boundary on I'\ B. For this, let us shrink the set A in a new point
a and the set I'\B in a new point b. The new weights are introduced in a
natural way. If z,y € B\A, vy y = figy. For y € 0A, z € B

Va,y = E M,y

z€A

Vzb = § Vzws

weB*®

v(a) = Zl/a,y;
v(b) = ZVZJ"

The walk is killed when leaving B. Let us remark that 7, = 7 = Tg. Let
us denote the new graph by I'°.

Proposition 3.2. For all random walks on weighted graphs and for finite sets
0£AcCcBcCrl
p(A, BC)u(B\A)
MB) < 22— v

where T, denotes the time of the walk that it spends in B\A, so that it is
reflected on A and is killed when it leaves B.

Proof  Consider the smallest eigenvalue of the Laplacian on (F 5,1/). By
definition

. (G=P"rs)  (€=P)u0)

= inf 5 < 5 4
feeo(B) 1 £1l2 vl

Let v(y) be a harmonic function on B\{a}, v(a) = p(a,b) and v(b) = 0. Again
from (3.7)
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((I - P)Bv,v) = p(a,b),

while by using the Cauchy-Schwarz inequality, we have

2 > Ea(Tb)2

||U||2 = Z/(Fg) .

Corollary 3.3. For all random walks on weighted graphs and R > 2, M > 2

p(z, R, MR)v(z, R, MR)

Az, MR) < :
(15 )_ E(w,%R)Q

where we OB(z, &L R) minimizes E(w, L R).
Proof Let us observe that the walk crosses S = 0B (az, @ — 1) atwe s

and leaves B (w, &L R) before leaving B (x, M R). (See Figure 3.1.) That means
that

M
in F(w,—R) < FE .
wig Bl 5 ) < Bulm)

For later use, let us introduce the following notation:

E (x, ;MR) = min E(w,—R),

wG@B(m,%fl) 2

which helps to summarize our observations:
1 2
E(x,QMR> <A Y@, MR)p(z,R,MR)v (z, R, MR),

and
E(x,MR) > X' (z,MR).

Proposition 3.3. For all weighted graphs and finite sets AC B C I’

p(A,0B)u(B\A) > d(A,0B)".
Proof The proof follows the idea of Lemma 1 of [94]. Write L = d(A, 0B),
and S; = {z € B:d(A,2) =i},5 = A,S, = 9B and E; = {(x,y) : = €
Si,y € Siv1}, 1 (Ey) = Z(Z,w)eEi Hzw

- 1 L2
p(A,0B) Z (SirSi1) = 3 v > i »
i=0 i
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Fig. 3.1. Leaving nested balls

This proposition has an interesting consequence which is in close connec-
tion with Lemma 2.2.

Corollary 3.4. For all weighted graphs and x € I’ R > r > 0,

p(x,r, R)v(z,r,R) > (R —r)?, (3.10)

plx,r, 2rv(z,r,2r) > r. (3.11)

Proof The first statement is a direct consequence of Proposition 3.3, the
second follows from the first one. |

Finally, we present a nice result [21] which was little known for some time.
Let C,» be the commute time between two vertices of a finite graph I

Theorem 3.2. For any a,b € I', in a weighted finite graph (I, )

]E(Ca,b) = p(a" b)M(F)a

where
Ca7b = min{k > Tb : Xk} = a“XO — a} .
The proof is elementary but instructive, so we recall it here.

Proof Let us use T, for the time the walker starting from z needs to
reach y. It is clear that Cop = Ty p + Tpq. Let us inject p (x) unit of current
in the graph at € I'" and remove p (I") from b. vy, (z) denote the potential
level at z. Using Kirchoff’s and Ohm’s laws we have

p@) =" (vp(x) = vp (1))t (3.12)

y~z

for all x # b. This can be rewritten as
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p@) = vy (@) p (@) = D 05 (y) pays

y~a
Hzy Ha,y
vp (z) =1+ o (y) = (L+wp (y
( 2@ W=y At )
Meanwhile from the Kolmogorov equation for H, , = E (T;,) we have
} : Haz,y
Hw,b = (1 + H ,b) s (313)

= p(x) !

for all © # a. Since the two systems of non-degenerate linear equations are
the same, the solutions are the same as well:

Hz,b = Up (l‘) .

Reversing the currents, the same argument proves that H, , = v, (z). In the
superposition of the two systems of currents, the currents cancel each other
at all z # a,b. Consequently, the total voltage between a and bis Hqp + Hp o
which is E (Cq,5) by definition. On the other hand, the total injected current
is u (I"), hence by Ohm’s law

E(Cap) = p(a,b)u(I).

Lemma 3.1. On all (I, ) for anyz € I R>S >0
E(z,R+S)>FE(z,R i E(y,S).
(@ R+ 8) 2 E(z,R)+ min F(y,59)
Proof Let us write A = B(x,R),B = B(x,R+ 5). First, let us observe
that from the triangular inequality it follows that for any y € S (x, R)

B(y,S)Cc B(z,R+S).
From this and the strong Markov property we obtain that
E(x,R+S)=E, (TB + Ex,, (z,R+ 5))
> E(z,R) + E, (EXTB (XTB,S)) .
However, X1, € 0B (x, R), from which the statement follows. |

Corollary 3.5. The mean exit time E (x, R) for R € N is strictly monotone
and has inverse e (x,n) : I' x N = N|

e(z,n)=min{ReN: E(z,R) >n}.
Proof Simply let S =1 in Lemma 3.1 and use that E (z,1) > 1:

E(z,R+1)>FE(z,R)+ min E(z,1) > E(z,R)+ 1. (3.14)
zE€

:L‘)
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Lemma 3.2. On all (I, p) for anyxz € ACT

By (Ta) < p ({2}, A%) p(4) .

Proof This observation is well known (cf. [94], or [3]), therefore we give the
proof in a concise form. It is known that g (z,y) < ¢* (z,2) = p ({z}, A°).

B (Ta) = Y GA (a,)

yeA

=Y ¢* (@) uly)

yeA

<g*(w,2) ) pnly)
yeEA
— p({a} A (4).
n

Let A C I', I'* denote the graph with vertex set I'* = A° U {a}, where a
is a new vertex added to the vertex set. The edge set contains all edges x ~ y
for z,y € A° and their weights remain the original ug , = pz,. There is an
edge between z € A° and a if there is a y € A for which x ~ y and the weights
are defined by ug , = > c 4 Ha,y- The random walk on (I'*,u?) is defined
as random walks on weighted graphs are defined in general. The graph I'® is
obtained by shrinking the set A in a single vertex a.

Corollary 3.6. For (I, ;1) and for finite sets A C B C I' consider (I'*, u®)
and the corresponding random walk.

Ba (Ts) < p(A, B%) n(B\A). (3.15)
Proof The statement is an immediate consequence of Lemma 3.2. |

Lemma 3.3. For (I',u) for allz € I',R > 0,

min  FE(z,R/2) < p(z,R,2R)v(z,R,2R). (3.16)
zEc’?B(z,%R)
Proof Let us consider the annulus D = B (z,2R) \B (z, R). Let us apply
Corollary 3.6 to A= B (z,R),B = B (x,2R) to receive

p(x,R,2R)v(xz,R,2R) > E, (TB) . (3.17)

It is clear that the walk starting in a and leaving B should cross 9B (z, 3/2R).
Now we use the Markov property as in Lemma 3.1. Denote the first hitting
(random) point by &£. It is evident that the walk continuing from ¢ should
leave B (5, %R) before it leaves B (x,2R). That means that

p(x,R.2R) v (z, R,2R)

1
> E,(Tg) > min F (y, R) .
yGBB(m,%R) 2
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Corollary 3.7. If (py),(VD) and (E) hold, then there is a ¢ > 0 such that
forallz e I''R >0

E(z,R) > cR?, (3.18)
and if for allx € I'' R > 0 and fized 3,C >0
E(z,R) < CR”,
then
B> 2.
Proof The statement follows easily from Lemmas 2.3 and 2.2. |

Remark 3.1. Since, it is clear that (T'C') = (E) we also have the implication
(po),(VD),(TC) => (3.18).

Exercise 3.3. The following statements are equivalent

1. There are C,c > 0,8 > 3 > 0 such that for all x € 'R > r > 0,

y € B(z,R) /
O o

2. There are C,c > 0,8 > (3 > 0 such that for all z € I'n > m > 0,
y € B(x,e(x,n))

G =) 320

3.3 Harnack inequality and the Green kernel

Definition 3.2. We say that a weighted graph (I, u) satisfies the elliptic Har-
nack inequality (H) if, for all x € T', R > 0 and for any non-negative function
w which is harmonic in B(x,2R), the following inequality holds

max v < H min u, (3.21)
B(z,R) B(z,R)

with some constant H > 1 independent of x and R.

Definition 3.3. We say that a weighted graph (I, u) satisfies the elliptic Har-
nack inequality with shrinking parameter M > 1 and we refer to it as H (M),
if for all x € I', R > 0 and for any non-negative harmonic function u which
is harmonic in B(xz, MR), the following inequality holds

max v < H min u (3.22)
B(z,R) B(z,R)

with some constant H > 1 independent of x and R. For convenience, the
condition H (2) will be denoted by (H).
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Remark 3.2. 1t is easy to see that for any fixed Ry for all R < Ry the Harnack
inequality follows from (po).

In this section we establish a connection between the elliptic Harnack
inequality and the regular behavior of Green functions.
We consider the following Harnack inequality for Green functions.

Definition 3.4. We say that (I', ) satisfies wHG (U, M) the weak Harnack
inequality for Green functions if there are constants M > 2,C > 1 such that
for allx € I' and R > 0 and for any finite set U D B(x, MR),

sup gY(z,y) <C inf g¢Y(z,2). (3.23)
y¢B(z,R) z€B(z,R)

Definition 3.5. We say that (I', p) satisfies HG (U, M) the Harnack inequal-
ity for Green functions if there are constants M > 2,C' > 1 such that for all
x €I and R >0 and for any finite set U D B(xz, MR),

U . U
su z,y) < C inf Z,2). 3.24
y¢B(I7pR/2)g (@) ZEB(%R)\B(:E’RN)Q (@2) ( )

Definition 3.6. We say that (I', ) satisfies HG (M) (or simply HG) the
annulus Harnack inequality for Green functions for balls if U = B (x,2R) is
a ball forx € I''R > 0.

Remark 3.8. From the maximum principle it follows that we receive a defini-
tion equivalent to HG (U, M) if we replace (3.24) by

sup gV (z,y) < C inf Y(x,z). (3.25)

yE€B(z,R)\B(z,R/2) zeB(z,R)\B(w,Rﬂ)g
Proposition 3.4. Assume that (pg) holds on (I, p). Then
HG (M) = H (6M).
The main part of the proof is contained in the following lemma.

Lemma 3.4. Let By C By C By C B3 be a sequence of finite sets in I' such
that B; C Bijt1, 1 =0,1,2. Let A= By \ By, B= By and U = Bs. Then for
any non-negative harmonic function u in Ba,

maxu < H infu, (3.26)
B B

where

GU
H = max maxmax (v,2)

— 3.27
z€B yeB zeA GU(x, z) (8:27)
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Remark 3.4. Note that no assumption is made about the graph. If the graph is
transient, that is, the global Green kernel G(z,y) is finite, then by exhausting
I by a sequence of finite sets U, we can replace GV in (3.27) by G.

Proof The following potential-theoretic argument was borrowed from [17].
Given a non-negative harmonic function u in Bs, let S,, denote the class of all
non-negative functions v on U such that v is super-harmonic in U and v > u
in B;. Define the function w on U by

w(z) = min{v(z) : v € S,}.

Clearly, w € S,,. Since the function w itself is in .S, too, we have w < u in
U. On the other hand, w > u in Bj, whence we see that v = w in B;. In
particular, it suffices to prove (3.26) for w instead of w.

Let us show that w € ¢o(U) , i.e., w(z) = 0 if z € U \ U. For any given
x € U\U, let us construct a barrier function v € S,,, such that v(z) = 0. Such
a function v can be obtained as the solution of a Dirichlet boundary value
problem in U, with any positive data on U \ U, except for point =, where the
boundary function should vanish. By the strong minimum principle, v > 0 in
U. Therefore, for a large enough constant C, we have Cv > u in B; which
implies Cv > w in U and, consequently, w(z) = 0.

Write f = —Aw > 0. Since w € ¢o(U), for any x € U we have

w(x) = Z GY(x,2)f(2). (3.28)

zeU

We claim that w is harmonic outside of A, that is, f =01in U\ A. If z € By,
then
fl@) = —Aw(x) = —Au(z) =0

because w = u in By. Let z € U \ By and assume that f(z) > 0, i.e.,

w(z) > Pw(x) = ZP(x,y)w(y).

Yy~

Consider the function w which is equal to w everywhere in U except for point
x, and define w at x as

w(x) =Y Plz,y)uw(y).

y~z

Clearly, w € S,. Hence, by the definition of w, we have w < w which contra-
dicts w(x) > w(x).

Since f =0in U \ A, the summation in (3.28) can be restricted to z € A,
whence, for all x,y € B,

wly) _ TeeaCl0 ) _

w(@)  Y.eaGV(w,2)f(z) T
and (3.26) follows. |
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Proof [of Proposition 3.4] Now we assume HG (M) and prove H (6M). Let
pelR>1and U = B(p,6MR),B = B(p,R),A = B(p,5R)\B (p,4R)
and v > 0 be a harmonic function on U. From Lemma 3.4 we have that

max u < H minu,
B B

where v
H = max mauxm
z,yeEB z€A gU (y, Z)

We show that H < Cyg. If 2,y € B(p,R) and z € A, we can see that
r € B(z,3R)° and y € B(z,6R), furthermore 5R + 3MR < 6MR and
B(z,3MR) C U, and we can apply HG (M) to obtain

U
g° (z,2
== <Cuc.

9" (v, 2)
This shows H < Cgqa. |
Proposition 3.5. Assume that (I, 1) satisfies (pp). Then for M > N,

H(N)<= H((M).
Proof It is clear that H (N) = H (M) since if v > 0 is harmonic in
B (x, MR), then by H (N)

max v < max u<Cy min u<Cy min u.
B(z,R) B(xz,4R) B(z, % R) B(z,R)

We show the opposite direction H (M) = H (N). Assume that v > 0 is
harmonic on B (z, MR), write B = B (z, R). We have by assumption that

u(ry) = max u <Cu mfignu =u(z2). (3.29)

and writing D = 0B (x, %R) we obtain that
maxu = u (y1),

ngnu =u(ya).

Let z; € OB (z, R) be the intersection of the shortest path m; from x to y;. It
is then clear from (3.29) that

u(21) < Cyu(2z). (3.30)
Let us consider the minimal chain of intersecting balls between z; and y; in

the following way. B; = B (0j,7), 0j € T1, 7 = %R such that z; € By
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M_
and y; € Bi. It is clear that K < % < 2M. The choice of r ensures

that B(o;, Mr) C B(xz,MR) and H (M) can be applied to compare the
values u (z1) > %Mu (01) .. > C*2u(yy). Similarly u (20) < Cayu (y2).
Substituting these inequalities in (3.30) we obtain that

w(yr) < (Can)™* P u(yn).

Corollary 3.8. Assume that (I', u) satisfies (po). Then for any M > 2

Proof We have seen in Proposition 3.4 that HG (M) = H (6M) and in
Proposition 3.5 that H (6M) = H (2). |

In the sequel the converse statement is needed.

Lemma 3.5. Assume that (I, p) satisfies (po). Then for any M > 2
(H)+wHG(U,2) = HG(U,M).

Exercise 3.4. The proof is left to the reader as an exercise. Use the chaining
argument along rays as above.

Proposition 3.6. Assume that (I, 1) satisfies (po). Then in the case when
M >14

(BC)+ (H) = wHG (U, M).
In particular,

(VD) + (H) = wHG(U,M).

Lemma 3.6. Assume that (I',p) satisfies (po), (BC), (H). Let y,z be two
points in a ball B(z, R), such that the shortest path
y=&&~&~..~&=2 (3.31)

connecting y and z in I' does not intersect B(xz,eR) for some e € (0,1). Then
for any finite set U containing B(x,3R),

g% (z,y) < Ceg¥(, 2). (3.32)
Proof If Risin a bounded range, then (3.32) follows from the hypothesis

(po) (cf. Remark 3.2). Assume in the sequel that R is large enough, and observe
that for any &;

d(z,y) + d(z, 2) + d(y, 2)
2
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so that & € B(x,2R). By (BC), the ball B(z,2R) can be covered at most
by N (¢/20) number of balls of radius r = 75 R. Select only the balls which
contain at least one §;, and denote their centers by o4, j = 0,1, ...,n, where n <
N(g/20). Clearly, it is possible to enumerate the selected balls so that B(og, )
contains y, B(oy,,r) contains z, and d(0;j,0j4+1) < 2r+1 for all j < n. Each ball
B(oj,r) contains at least one of the points &;; select one of them and denote
it by ;. Since d(x,;) > eR = 10r, the point x is outside the ball B(;, 10r).
Since 10r < R and hence B(;,10r) C B(z,3R) C U, the function gY(z,-) is
harmonic in B(;,10r). Since &;,, € B(E;,5r), the Harnack inequality (H)
yields gU(m,Ej) < CgU(ac,ng), whence (3.32) follows by iteration. [ |

Proof [of Proposition 3.6] Let y and z be the points where the sup and inf
in (HG) are attained, respectively. It follows from the maximum principle,
that z € B(z,R) \ B(z,R —1) and y € B(z,R+ 1) \ B(z, R). We need to
prove that

9" (z,y) < CgY(x,2), (3.33)

where U D B(xz, MR) for some M. In fact, any M > 14 will do, as we shall
see below. For a bounded range of R, (3.33) follows from (pg) (cf. Remark
3.2). Assume in the sequel that R is large enough, and connect y and z by
the shortest path in I" as in (3.31).

CASE 1. All points & are outside B(z,1R). Then (3.33) follows from
Lemma 3.6 since y, z € B(x,2R) and U D B(z,6R).

CASE 2. One of the points &; is in the ball B(z,  R). Let us show that the
shortest path connecting z and z in I" does not intersect B(y, iR). Indeed,
let ¢ denote the point &;, such that d(z,€) < 1R. By triangle inequality, we
have

d(y, z) = d(y, &) + d(z,€) = (d(z,y) — d(z,£)) + (d(z, 2) — d(z,£))(3.34)

R
> d(z,y) +d(z, z) — 7 (3.35)
For any point 7 on the shortest path between x and z, by (3.34) we obtain

Ay, ) 2 dly,2) — dn,2) 2 d(y, 2) — d(z,2) 2 d(w,p) = 5 > -

Hence, the path from z to z is outside the ball B(y, %R). Since z, z € B(y,4R)
and U D B(y,12R) by Lemma 3.6 we obtain ¢Y(y,x) < CgY(y, 2). Similarly,
connecting  to y, we obtain gV (z,y) < CgY(z, z). Multiplying the inequalities
we obtain (3.33). Finally we know that (VD) = (BC). |

Corollary 3.9. Assume that (I', ) satisfies (po). Then for M > 2
(BC)+ (H) = HG(U,M)

In particular,
(VD)+ (H) = HG(U,M).
Proof The statement follows from Proposition 3.6 and Lemma 3.5. |
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Remark 8.5. The statement of Proposition 3.6 is improved by Barlow in [4],
as it is given in the following Lemma.

Lemma 3.7. Assume that (I, ) satisfies (pg), then
H(2) = wHG (U,2). (3.36)

Proof Let us assume that R > 12 and is divisible by 12. Denote y, z the

points where the maximum and minimum attained. Let y/ denote the midpoint
of the shortest path from x to y and 2’ the midpoint from z to z. That means
that d(x,y') = d(z,2") = R/2 and d (v, z) and d(z’,y) > R/2. We separate

two cases.

1. Assume that d(y’, z’) < R/3. Let v be as close as possible to the midpoint
of the shortest path between y/ and z/. We have that d (v,y') <1+ R/6 <
R/4 and (H) can be applied to ¢Z (x,.) in B (y', R/4). We obtain that

cg” (2,9') < g7 (2,v) < Cg” (2,).
Now we apply (H) to gV (,.) in B (y, R/2):
cg” (2,y) < g" (2,9) < " (2,9).

The result of the combination of these inequalities is that

cg” (z,y) < g¥ (z,0) < ¢" (2,9),
and the same arguments applied to g¥ (z, z) prove the statement.
2. Assume that d(y’,z') > R/3. In this case apply (H) to gV (z,.) in

B(z,R/2):

cg” (2,9') < 9" (z,2) < CgY (2,y). (3.37)
Let v/ be on the shortest path between z’, z with d(2/,v") = 5,0 <
R/2. Since d (y',2") > R/3 and d (y',z) > R/2, we have that d(
max {R/3 — s, s}. This means that d (y',v") > R/6. We can appl
gY (y/,.) along a chain of balls to deduce

eg” (v, 2) < 9" (v, 2) < Cg” (¢, ). (3.38)
From the relations (3.37) and (3.38) it follows that

gY (z,2) < C1g¥ (2,¢) < Cog” (v, 7)),
Y (v,7) < C3gY (2,¢) < C'gY (2,).

<

The same can be deduced for gV (y,z) and gY (v, 2') which, using the
maximum (minimum principle), leads to (wWHG). If R < 12, the statement
follows from (pg). If R is not divisible by 12 let R' =12k, R—11 < R' < R
and find points y”, 2/ € 9B (z, R) so that d (y,y”’) < 1l and d(z, z"”) < 11.
Let us use the above argument for y” and z”, then by (pg) we receive the

statement.
| |
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Because of Lemma 3.5 the following corollary holds.
Corollary 3.10. Assume that (I, i) satisfies (po). Then for M > 2
(H)= HG(U,M).

Theorem 3.3. Assume that (I', i) satisfies (po). Then for M >2,U C T’

).

(H) <= HG(U,M).

Proof  We have from Corollary 3.10 that (H) — HG (U, M) and the
reverse implication follows from Corollary 3.8. ]

Proposition 3.7. Assume that the graph (I, p) satisfies (po) and wHG (2).
Then for any ball B(xz, R) and for any 0 < r < R/2, we have

sup g% @R (z,y) ~ p(B(z,r),B(z,R)) ~ inf ¢P?=M(z,y). (3.39)
y¢B(z,r) yEB(z,r)

Proof For an arbitrary graph (I, 1), the following is true: if A, B are finite
subsets of I' such that A C B, then for any x € A°

sup g7 (z,y) > p(A, B) > inf g®(z,y), (3.40)
ygA° yeA

where A° consists of the points in A having neighbors only in A (see Propo-
sition 3.1). Applying (3.40) for A = B(x,r), B = B(z, R) and combining it
with wHG (2) and (pg), we obtain (3.39). |

Proposition 3.8. Assume that the graph (I, ) satisfies (po) and wHG (2).
Fiz any ball B(x,r) and write By = B(z,2*r) for k = 0,1,.... Then for all
integers n > m > 0,

n—1

B, . B,
sup g™ (z,y) ~ E p(Bg, Bgy1) ~ inf g~ (x,y). 3.41
VE B ( ) = ( + ) yEBom ( ) ( )

Proof From the monotonicity principle, in particular from 4 of Corollary
3.2, it follows that shrinking the boundary of B;s we get

n—1

Z /)(Blm Bk+1) <p (Bma Bn) .

k=m

Together with Proposition 3.7, it implies the lower bound for inf gZ» in (3.41).
To obtain the upper bound for sup g5, observe that the difference

gBk-H (I7 ) - gBk (Iv )

is a harmonic function in By. The maximum principle implies for any y € I’
that
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g7k (2, y) — g7 (@, y) < sup g7 (x, 2).
Z¢Bk
By Proposition 3.7, we obtain
g7 (2, y) — g"* (2, y) < Cp(By, Brta) - (3.42)
For any y ¢ B,,, Proposition 3.7 yields
9"+ (2, y) < Cp(Bm, Bnt1)- (3.43)

From (3.43) and (3.42) for m < k < n we obtain the upper bound of sup g®»
in (3.41). n

Remark 3.6. The main observation on the Harnack inequality and the Green
kernel is the following. The Harnack inequality implies that the resistance of
annuli have the doubling property. The relation (3.39) shows that the ellip-
tic Harnack inequality implies some kind of spherical symmetry of harmonic
functions.

3.4 Resistance regularity

Theorem 3.4. Assume that (I, ) satisfies (po), (H). Then

p(z, R,4R) < Cyp(x,2R,4R), (3.44)
and, if in addition (BC) holds, then

p(z, R,4R) < Cyp(z, R,2R) (3.45)

where C; > 1 are independent of v € I' and R > 0.

Proof  Assume that (I, u) satisfies (pg),(H). If R < 16, the statement
follows from (po), so we assume that R > 16. The first statement is a direct
consequence of (H) and (3.39). Since I" is connected there is a path from x
to B¢ (z,4R). This path has an intersection with 0B (z, R) in yo and with
OB (z,2R — 2) in 2. Along this path we can form a finite intersecting chain of
balls B (x;, R/4) with centers on the path starting with xy = yo and ending
with zx = 29. It is clear that © ¢ B (x;, R/2) C B(x,4R) =: B hence
g (z,.) is harmonic in them and the Harnack inequality and the standard
chaining argument can be used to obtain

9% (z,10) < Cg” (z, 20) -

Now using (3.39) twice, it follows that
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. B
p(z, R,4R) < Cyegéimg (z,y)
< Cg” (z,90) < Cg” (z,20)
<C sup g”(x2)
z2¢B(z,2R)
< Cp(z,2R,4R).

Let us prove (3.45). Let U = B (z,5R), A= B (z,R), D = B (2,4R)\B (z, 3R).
Consider the connected components of D, denote them by D; and S; (z,r) =
S (z,7)N D;. From the bounded covering condition it follows that the number
of these components is bounded by K. Let I; = D; U [B (z,5R) \B (z,4R)] U
B (z,2R) (see Figure 3.2).

Fig. 3.2. Connected components in the annulus

It is clear that

1y 1

S B2R) 2 o(B (RS (n.2)
< K
~ min; p(B (z,R), S; (z,2R))

Let us assume that the minimum is obtained for ¢ = 1, so that

p(x,R,4R) < KP(B (va)asl ($,4R))
p(z,R,2R) = " p(B(x,R), S (z,2R))’

(3.46)

Let us consider the capacity potential u (y) between B¢ (z,5R) and B (z, R)
which is set zero on B (z, R) and u (w) = p(x, R,5R) for w € B®(z,5R). It
is clear that u (y) is harmonic in D. Then our strategy is the following. We
will compare potential values of u by using the Harnack inequality along a
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chain of balls again consisting of a bounded number of balls. Thanks to the
bounded covering property, B (z,5R) can be covered by a bounded number
of balls of radius r = R/16. We consider the subset of those balls which are
intersecting D;. If B; = B (0;,r) is such a ball, it is clear that B (0;,4r) does
not intersect B (z, R) and B°(x,5R), and hence u is harmonic in B (o, 4r).
First, let y,3’ € Dy and

™= (yvy/) = {yanh YN = y/}v

the shortest path connecting them.

Let us consider a minimal covering of the path by balls. Let us pick up
the ball B (0;,7) of the smallest index which contains y, then fix the last point
along the path from y to y1 € 7 (y,y’) which is within this ball and the next
one, z1, which is not. Now let us pick up the ball with the smallest index
B (04, 7) which covers z;. From the triangular inequality

d(0i,21) <d(z1,y1) +1=7r+1,

it follows that z; € B (0;,2r) if r > 1, which means that the elliptic Harnack
inequality applied in B (0;,4r) and then in B (0;,4r), implies that

u(y) < Cu(z).

The procedure can be continued until either y is covered or all balls are used.
Since at least one new point is covered in each step and only unused balls are
selected, the procedure has no loop in it. We use at most K balls to cover
B (z,5R). Of course, when g/ is covered we are ready since at most K balls
were used and K + 1 iterations must be made. It means that

u(y) < CEFy(y). (3.47)

Let us apply this comparison to y,y’ € S (z,2R), then to z, 2/ € Sy (z,4R).
From the maximum principle it follows that

i <p(B(z,R),S; (z,2R)) < .
ye?&%m“(y)—p( (z,R), S (z, ))_yeg%gf;mu(y)

This, together with (3.47), results in
p(B(z,R), 51 (z,2R)) ~ u(y)
for all y € Sy (x,2R). The same argument yields that
p(B(z,R), 5 (z,4R)) ~ u(z)

for all z € Sy (z,4R). Finally let us consider a ray from z to a zg € S1 (z,4R)
and its intersection yo with Sp (z,2R). This ray gives the shortest path be-
tween yo and 2y, and another chaining gives that

p(B(z,R),S1 (z,4R)) ~ u(20) ~u(yo) ~ p(B(z,R), S (z,2R))
which, by (3.46), gives the statement. [ |
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Remark 3.7. In the rest of this section the constants C4, Cy refer to the fixed
constants of (3.44) and (3.45).

Corollary 3.11. Under the conditions of Theorem 3.4 the inequalities

p(z,2R,4R) < (C1 — 1) p(x, R, 2R), (3.48)
p(z, R,2R) < (Cy — 1) p(x, 2R, 4R), (3.49)

and
o= 1p(:lc7 2R,4R) < p(z,R,2R) < (Cy — 1) p(z,2R,4R) (3.50)

hold.

Proof The first two statements follow in the same way from the easy ob-
servation that

plx, R,AR) > p(z, R,2R) + p(z,2R,4R).
|

We end this section with some observations which might be interesting
on their own. Some consequences of (3.48) and (3.49) are derived (in fact
consequences of the elliptic Harnack inequality) and bounds on the volume
growth and the mean exit time are deduced.

Remark 3.8. Let us observe that from (3.48) it follows that the graph is tran-
sient if C7 < 2, and in this case (3.49) ensures that decay is not faster than
polynomial. Similarly from (3.49) it follows that the graph is recurrent if
Cy < 2, and (3.48) ensures that the resistance does not increase faster than
polynomial. Tt is clear from (3.50) that

(C1—1)(Cya—1) > 1.

Remark 3.9. From the (pg),(3.48) and (3.49) we can easily obtain the following
inequalities.

p (5, R,2R) < Cp(x,1,2) Ros2(C1—D) < %R10g2<011>, (3.51)
wnlx

p(z,R,2R) > Cp (x,1,2) R™1082(C271) > %R* logy (C2—1) (3.52)
w(x

Remark 3.10. Barlow in [4] proved that (pg) and the elliptic Harnack inequal-
ity imply

|V (z,R)| < CR'™fY, (3.53)
where 0 = logs H and H is the constant in the Harnack inequality. The
combination of Corollary 3.4 and (3.51) implies a lower bound for volume
growth:
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R? < (V(2,2R) ~ V (z,R)) p (x, R, 2R) < V (x,2R) Afx)Rbgz(Cl”,

therefore, (po),(H) and (BC) imply a lower bound for V:
V (2,2R) — V (2, R) > ¢ (x) R?log2(C1—1), (3.54)
In particular, if V (z, R) < CR%, then
Cp>227" ¢+ 1. (3.55)
Similarly, by (H) and (3.52)
E(2,2R) > ¢p(z,R,2R)V (x,R) > ¢V (x, R) R~'82(C2=1) (3.56)
which means that (po) + (H) implies an upper bound for V':
V (z,R) < CE (z, R) p () R'°82(C271),
Similarly to (3.55), we get
Cy>27P 41, (3.57)
if we assume that E (z,R) < CRP and V (x, R) > cu (z) R*.

Remark 3.11. We can restate the above observations starting from (3.11) and
using (3.49) and (H).

R* < p(x,R,2R) (V (2,2R) — V (x, R))
<(Cy—1)p(x,2R,4R)V (x,2R)
< (Cy—1)E(x,4R).

This means that (pg) + (H) implies
E(z,R) > cR%.

The following corollary highlights the connection between volume growth
and resistance properties implied by the elliptic Harnack inequality. In par-
ticular, an upper bound for the volume of a ball (similar to the one given in
[4] ) is provided and complemented with a lower bound.

Corollary 3.12. Assume that (I, u) satisfies (po) and (H). Then there are
constants C,c > 0,C1,Cy > 1 and v2 = log, (C2 — 1) such that for all x €
I'R>0

V(z,R) < CE (z,R)p(x) R

and
E(z,R) > cR%.

In addition if (BC) is satisfied, then there is a v1 =logy (C1 — 1) such that
V (x,2R) > cu(x) R,
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Isoperimetric inequalities

Isoperimetry is one of the oldest, if not the oldest, variational problem of math-
ematics. Zenodorus (who lived not much later than Archimedes) is credited
by Pappus to be the first mathematician to study the classical isoperimetric
problem.

Out of simple closed planar curves with fized length it is the circle
that encloses the largest area.

This planar problem and its spatial analogue was already studied by Zen-
odorus with some success. It took almost two thousand years to find rigorous
proof. It was done by Schwartz (1884) after the first steps taken by Steiner in
1836.

The importance of isoperimetric inequalities in physics was realized by
Lord Rayleigh as early as 1877. He conjectured that the principal frequency
of a membrane of fixed area is minimal for the circle. Several further quantities
joined this family, including moment of inertia, electric capacity and torsion
rigidity. For the history and modern foundation of the topic the reader is
advised to study [80],[79] or [21]. It turned out that isoperimetric inequalities
are in close connection with ultra-contractive semigroups, in particular with
diagonal upper estimates of the heat kernel ([102], [103], [19], [41]). All these
works demonstrate that functional analytic inequalities (Sobolev, Nash or
Poincaré inequality) and isoperimetric inequalities are closely related. Let us
mention here only a few classical results to indicate the role and importance
of isoperimetric inequalities in obtaining diagonal upper estimates.

Theorem 4.1. On a transient graph (I, p), the following statements are
equivalent

1.
pn (z,2) < Cn~P/2

2. for f € co ('), f > 0 the Sobolev inequality (S,

p

/2) holds
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1/q
[Zf (x)qu(x)] SO ey (F(2) = £ () (4.1)

where q = p”j,p > 2;

3. for all A C I' the Faber-Krahn inequality (FKp/g)

MA)TH < ouA)r
holds.

The equivalence of 1. and 2. is due to Varopoulos [101], the equivalence of
1. and 3. is given by Carron [19] and Grigor’yan [40]. For further results and
discussions see [28], [10], [41] or [20].

4.1 An isoperimetric problem

We consider the following isoperimetric problem.

Let (I, i1, d) be a measure metric space and assume that diffusion is defined
by a strictly local, regular Dirichlet form on it (cf. [36]). Let us fix a starting
point x € I' and E,(T4) for a set A C I'. The following question can be
raised.

Which one of the sets of fixed volume mazximizes the mean exit
time of the process?

We establish a partial answer to this question in the context of transient
random walks on weighted graphs.

By defining an isoperimetric (or Faber-Krahn) function, the problem is
inserted in the set of equivalent conditions of the diagonal upper estimate
on a weighted graph. Similar isoperimetric results on the mean exit time are
given in [76] under strong conditions and very similar results are given by
Carron [19] for continuous space and by Mathieu [74],[75] for continuous time.
More specific references to their results will be given after the corresponding
theorems.

Definition 4.1. We shall say that the function L(v) has the doubling property
if there is a Cp > 1 such that

L(2v) < CrL(v) (4.2)

for allv > 0. Also, we will say that L has the anti-doubling property if there
are A >1,¢e>0 such that

L(Av) > (1+¢) L(v) (4.3)

for all v > 0.
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Proposition 4.1. If a graph satisfies (po) and there is a real function L with
properties (4.2),(4.3) an in addition, the inequality

p(B,A) < L (u(A)) u(B) " (4.4)

holds for all finite sets 9 # B C A C I, then

E(A) < CL(u(A)). (4.5)
Proof Let us fix an arbitrary m > 1 constant. Let & = min(j : m?~tu(z) <
p(A) < mIu(x)} and let A; denote the super-level set of G*(z,.) of volume
of ji(A;): | |
mI (@) < p(Ay) < md ()

for 1 < j <k, in particular let Ag = {z}.

EA) = G (a,y) = 3 G (y,0) Y (4.6)

yeA yeA K (:L‘

k
:Z Z GA(y,J:)M—i—GA(x,a:).

~

o et ()
Now we recall that )
G (y,2) —— = plIy, A°),
(1:3) 5 = 2Ty 4)
where 7 is the equipotential surface of y (cf. the refined model in Definition

2.30). Since A;_; is a super-level set, TJ runs outside of 4;_; for y € A;\A4;_4
and we get

G (y,0) —— = p(T], A%) < plA;_1, A°). (4.7)

1
p(z)
Our estimates can be continued as follows:

k
Bu(4) < 3 p(Ais1, A9) (n(A) = p(Air) + 1 (2) p ({2}, A9 (48)

i=1

and “integration by part” yields

k
Ey(4) < Z p(Ai1, A%) (p(Ai) = p(Ai1)) + p(z) p ({2} A%)
k

< Z p(Ai—1, Ai)p(As) + () p ({2}, A9).

=1

Finally we can use condition (4.4) to receive
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which proves the statement. |

Theorem 4.2. Assume that (I, ) satisfies (pp) and L has properties (4.2)
and (4.3), then the following inequalities are equivalent

B(4) < OL (u(A)) (4.9)
for all finite A C T,
A(A) < CL (u(A)) (4.10)
for all finite A C I,
ully
ully L { /=5 | < C[Vull (4.11)
[l
for all w € co(I),
p(B, A°) < O (u(A)) pu(B) ™ (4.12)
for all finite ) £ BC AC T,
Pz, ) < Cﬁ, (4.13)
where f(t) is the solution of the equation
fk)
- / LS) g,
0 S

Remark 4.1. This result is a slight generalization of Mathieu’s work [75], de-
veloped for continuous time and for polynomial function L (v) = v°,§ > 1.

Proof The implications can be seen as indicated below.

(2.20)

(4.9) = (4.10) ey (4.12) Proposition 4.1 (

4.9).

The other loop containing (4.10), (4.13), (4.11) is well known. (cf. [27]). The
proof for the case f (n) = nP/? will be given in the Chapter 5 for demonstration
purposes. |
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4.2 Transient graphs

In this section we deal with transient random walks. With the aid of the
Green’s function we can formulate some results in the spirit of Carron ([19]).

Let us introduce some notations. The sequence of super-level sets is defined
for an arbitrary but fixed g € (O7 pg) as

Hac,i = Iy qi = {y er: G(Ivy) > qu(va)}

and a = a(q,x,;u(A)) is chosen to satisfy u(H, ga-1) < p(A) < p(Hy ge).
Definition 4.2. The resistance between a finite set A and “infinity” is defined
for any reference point x € A as

pu(A) = lim p(A4, T\HY.,), (4.14)

where

—

Hy ,={weW:w=(y,2) xa:G(y,r) (1 —a)+ G (z,z)a > tG (z,2)}.
The main result of this chapter is the following general isoperimetric in-
equality.
Theorem 4.3. For all transient weighted graphs satisfying (po),
E.(A) < CE,(Hu41) (4.15)
where C' > 1. independent of A and x.

This result can be interpreted as a weak isoperimetric inequality, showing
the extremal property of super-level sets of the Green function. On this basis
we shall see that it is enough to verify one of the equivalent statements in
Theorem 4.2 for super-level sets of the Green function.

Lemma 4.1. For all random walks and for sets H C A C I', where H is a
super-level set of G (z,y)

Bu(A) = p(H, A)u(H).
Proof The proof is straightforward from the definition of super-level sets

and from the observation that their boundaries are equipotential surfaces in
the refined model. Let us consider

1 1 . e ¢
min mG“‘(y, ) =: MGA(Q, ) = p(Yy, A%) > p(H, A°)
B(4) = Y 6 e) = 3 M8 6 )

yEA yeH
> > uly)p(H, A°)
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As a particular consequence of Lemma 4.1, we obtain the following.
Lemma 4.2. For transient weighted graphs satisfying (po),

Em(Hz,aJrl) > an+1g(x’x)N(Ha)v (4.16)

where q € (0,p3) and ¢ = (%‘) — pio)

Proof For sake of simplicity, we suppress x in the subscript of H; = H; ;.
From Lemma 4.1 we have

Ey(Hoy1) > p(Ha, H;+1)M(Ha)7

hence we need an estimate of p(H,, HS ;). The interpolation of the refined
network implies that

p(Ha,Hgyy) = p(Hy, I\H; ),

and by shorting the equipotential surface of H(,, the resistances are un-
changed, hence we can calculate the resistance by using

p(Hg, I'\H;y ) = p(Hy, I\HY) — p(Hg 1, T\HY).
If N — oo, thanks to monotonicity we have convergence and we obtain
p(Hy, I\Hg 1) = pa(Hg) — pa(Hyy o) (4.17)
We treat the new terms separately. For all y € H,,s ~ y,s ¢ H,

() pz(Hy) = p(2) pu(TY) = G (5, 2) (g)) poG (y,2) > pog"G (x,x), (4.18)

on the other hand for z € Hy11,v ¢ Hyy1,2 ~v

- - (o) 1 qa‘H
p@) o) < p(0) (1) = G 22) S ~-G(0.0) < LG (@),
(4.19)
From estimates (4.18) and (4.19) we can receive the lower estimate
a+1

P(Has P\Hay1) 2 pod®y (v, 7) = = =g (2, ) (4.20)

1
> (- )G ).

g Do

which results in the statement if ¢ < p3. |
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Proof [of Theorem 4.3] Let a; = (AN (Hy i \Hy,i—1)) and hy = p(Hy ;),1 >
1, ap = p(x). The exit time from A can be decomposed by using the sets
Ai=ANH, ;\H;,_1 as in (4.6) to receive

A) < Gx,2)> ¢ as. (4.21)
Let us define the integer a for which u(H,—1) < p(A) < w(H,) holds,

furthermore let

lZ:hlfhl_llfISZS(l
lozhoand
li=0ifi>a+ 1.

We can see that [; > a; if 0 < i < a and consequently

Zaz<u —ha—Zl

As in the proof of Lemma 4.2 by using the potential surface of y € H;\ H;_1
we have

LG (y, ) = p(T7 HE ) > p(X7, T\H, ) (4.22)

(@)
= ( y7F\HN) (H£+17F\H{V)7

where N > a + 1, and if N — oo, we obtain

mGHaH(y,x) > p(ng) - P (H(:-o-l) :

Exactly the same arguments which have led to (4.20) can be used to derive
that

a@ O ) 2 pa(Ty) = o ()

> ﬁz) (in($,$> - ploq“HG(ac,m)) .

The mean exit time can be decomposed as follows.

G(;, 2) Ey(Has1 >Zye,§n\1,%1 IW(M(HJ_N(HH))

Z qiqa+1> i=4q lzq - a+1 Haa
2 (1=t =
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which, by Lemma 4.2, means that

c ~ i
G(m,x) E$(Ha+1) > z::lzq . (423)

The next step is to combine (4.23) and (4.21) to receive

1 oo
CE,(H, (Cli —a;) ¢,
G(z,x) ( (Hat1) ; @)
which can be estimated as follows.
(Cl — a;) ¢l = (C-Dl+1l;—a;) ¢t =
i=0 i=0
= Z (C - 1) llq271 + Z (li - az) qul + Z (lz - az) q271
i=0 i=0 i=a+1
Z (C - 1) lzq271 - Z aquil
1=0 i=a+1

If we choose C' > %1 +¢,e > 0, then
C'E.(Hyy1) > E.(A).

The same arguments lead to the following less concise but useful conclu-
sion.

Proposition 4.2. For all transient weighted graphs with property (po),
Ey(A) < CEy(My41) + C'p(Migi1) (M), (4.24)

where C > 1. is independent of A, and k is chosen to satisfy p(Myx—1) <
w(A) < u(My), and M, ;s are the largest possible super-level sets of G(x,y)
of volume pu(H, ;) < p(z)m?

The following theorem is a slight generalization of Theorem 4.2. It is based
on assumptions only on super-level sets of G(z,y). Let H denote the super-
level sets of G(z,y).

Theorem 4.4. Assume that (I', u) is transient, satisfies (po) and L has prop-
erty (4.2) with Cp, < 2 and (4.3), then the following inequalities are equivalent:

E(H) < CL(u(H)) for all H € H, (4.25)
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MNH) ' < CL(u(H)) for all H € H, (4.26)

p(H) < CL (u(H)) u(H)™" for all H € H, (4.27)
1

Pz, ) < C’m, (4.28)

where f(k) is the solution of

k)
k :/ () ds.
0

S

Remark 4.2. Let us remark here that the inequality (4.27) is a generalization
of Carron’s [19]:
p(H) <~77, (4.29)

where v = p(H). If we substitute L(v) = 075 in (4.27), the inequality

(4.29) follows.

Remark 4.3. The role of C', needs some clarification. We can easily see from
(4.28) that for f (n) ~n?

k=n

k=n
D pk(wz)<CY kT
k=1

k=1
if v = (log, C'L)_1 and consequently the random walk is transient if C;, < 2.
The reverse implication cannot be derived from (4.28) or from the equivalent
conditions. In addition the first three conditions are based on the existence of
super-level sets, hence the prior assumption of transience cannot be dropped.
Proof [of Theorem 4.4] This proof is very similar to the previous ones. The
inequality (4.26) follows from (4.25) by (3.8), and (4.25) follows from (4.27)
just as in Proposition 4.1. To close the circle we have to show (4.26) =
(4.27). For any x € I" consider G(x,y) and the super-level sets, in particular,
let M; = M, ; denote the set for which 2= yu(H) < p(M;) < 2'u(H). Here
we can refer again to the refined wire model and to the property of potential
level-sets. If we apply this property to the surface of M] s it follows that

p(H) = p(H, "\MY) + ZP(MZ, I\MJ,).

In order to return to non-refined subsets, we use comparison of the values
of Green functions of neighboring vertices at the inner and outern boundary.
Consider (4.18) and (4.19) to obtain

p(M], T\M/\,) < Cp(M;, M£, ;).

From (3.8), it follows that
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1
= N(Miga) i (M)
420) _ L(p(Hi1)) O L(u(H))
S O <

(Ml’ M’L+1)

Finally, by using the condition on Cp, we receive

) < C’Z CZHL H) _ oLWlH) (4.30)

The link to the diagonal upper estimate is provided by Proposition 4.2 and
we apply (4.30) to M.

E.(A) < CE(Mygy1) + C'p(Myy1) p(My,)
< CL(p(My+1)) < CL((Mg))
< CL(u(A))

Now we can apply Theorem 4.2 to get (4.28) and all the equivalent statements
there as well. Of course, the return route from (4.28) via (4.9) to (4.25) is
trivial, hence the proof is complete. |

Let us observe a weakness of Theorem 4.3. The volume growth from H, to
H, 1 is not controlled. If some kind of volume doubling condition holds for
super-level sets, we can obtain a stronger estimate and all the usual isoperi-
metric optimum follows.

Definition 4.3. The volume regularity property holds for super-level sets if
there is a Cg > 1 and q < qo < 1 such that for all x € I' and for all potential
value

(1 (Hagy) < Cup(Hepy) (4.31)
and if there is a ¢ < q such that
H (HJI/’”Y) S cp (H:L’,q’y) . (432)

Corollary 4.1. For all transient weighted graphs satisfying (po)
and (4.31) ,(4.32)
EGJ(A) S OEI(HG)) (433)

where C' > 1. independent of A C I,
p(A) < Cp(H,) (4.34)

and
AHA) <o (H,) . (4.35)
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Proof It is clear that the proof of Theorem 4.3 can be rephrased to get
(4.33). First Lemma 4.2 can be reformulated to get for all a > 0

Ez (Ha;,a) Z anG (J}, J)) H (HI,U«)

by choosing gy = p3. In the main part of the proof H,1 can be replaced by
H, and the result follows. The third inequality (4.35) follows from (4.33) by
using the second volume regularity condition (4.32). Let u; denote p (H;) and
observe that

A (A) < B(A) < CEy (Hy) < O p(Hioy, Hy) [ — o]

i=1

where for shorter notation we suppressed 3. The next step is to use (4.32) :

O p(Hir, He) 1 = pii]

i=1
a
< OZP(Hi—laHiC) Hi
1=1
a a c 7
<CY ¢ a1 < Cqpar Y <q>
=1 =0

< Cp(Ha1, HY) pp(Ho—1) < CX™1 (H,) -
Let us observe that we have also deduced that
E(Ha) < CP (Ha—lng)/’L(Ha) : (436)

This can be used to obtain (4.34). We consider the level sets of the harmonic
function h, set h =1on A and h = 0 on A€ and let A; the level set of volume
Q'u (A), where @Q is chosen to satisfy @ > C%. We can see that

- - E(Ai+1) ) (HAiJrl)
= Ay AS <C — < C —_—
;P( +1) ; M(Ai) ; M<HAi+1)

From the observation (4.36) and by using twice (4.31) it follows that

<C’Z 1+1) <CZ ( Aig1— 1)’HC( L+1))

i= OIJ“ z+1

<O p(Hatan Ha,,)) = Co (Ha)
i=0
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In Section 8.9 we shall see that isoperimetric inequalities, similar to those
studied in this section, can be obtained for recurrent graphs as well. For
that we have to develop local or relative versions of inequalities. Such a
generalization with respect to the volume is done by Coulhon and Grigor’yan
[27].

4.3 Open problems

1. In Theorem 4.3 the super-level set Hy for k = a + 1 is used. The extra
+1 is eliminated by using the volume regularity conditions (4.2,4.3). The
ideal result would be

B, (A) < E, (H,),

where i (HJ, ) = 1 (A). Is it possible to obtain such a result?

Let us put the problem in a more appealing form — the problem of ”The
Brownian sheep”. We enclose a one acre part of a pasture with electric
fence. Our sheep does Brownian motion in the inhomogeneous field (or
does random walk on a weighted graph). We use an electric fence and
want to maximize the expected time the electricity hits the sheep for the
first time.
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Polynomial volume growth

In this chapter we present a result for transient graphs with polynomial volume
growth as an introduction. Its most interesting part is the proof that the
Faber-Krahn inequality implies (DUE,, g), the diagonal upper estimate:

pn (z,2) <n=/P, (5.1)

This is one of the key elements of the proof of two-sided sub-Gaussian esti-
mates (GE, )

. 8 7 . 5 e
Cn™ % exp [— (Cl(g;zj)) ] < Pnl(z,y) <Cn™ 7 exp l— (W) ] .

(5.2)
Here the modified heat kernel p,, = p,, + pn41 is introduced to avoid parity
problems. The proof is interesting on its own, since it goes through the Nash
inequality which is equivalent to diagonal upper estimates for recurrent and
transient graphs as well.

Theorem 5.1. ([48]) Let o > [ > 1. For any infinite connected weighted
graph (I, i) satisfying (po), the following equivalence holds:

(Va) + (Gafﬁ) — (GEa’B)v
where (V) stands for
V (z,R) ~ R%, (5.3)
and (Go—g) for
g(x,y) ~d(z,y)"". (5.4)
Let us mention that this was the first characterization of weighted graphs
which have two-sided sub-Gaussian estimates. Several authors obtained simi-

lar results on particular fractals. Here we do not present the whole proof. The
steps not given here will be presented in a more general setup later on.
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Diagonal upper estimates have been investigated by a number of papers
over the past two or three decades. Let us mention here only a recent one
dealing with the case of polynomial volume growth.

Theorem 5.2. (Barlow, Coulhon, Grigor’yan [10])For a graph (I',u) the
following implications hold.

V(@ R) < CR® = pan (2,7) > 10—y

V (z,R) > cR* = poy, (z,2) < Cn~ a1

and there are examples of graphs (for all o)) with polynomial growth V (z, R) ~
R%, for which
pon (x, ) ~ Cn =5+,

5.1 Faber-Krahn inequality and on-diagonal upper
bounds

Let us recall that a Faber-Krahn inequality (FK,) holds on (I, u) if there are
constants ¢ > 0 and v > 0 such that for all non-empty finite sets A C I,

M(4) > eu(A)V" (5.5)

For example, (FK,) holds in Z¢ with v = d/2.
Note that the parameter v of the Faber-Krahn inequality is related to
parameters «, 3 in the case of polynomial growth:

Theorem 5.3. Let (I', i) be a transient graph which satisfies (po), and let v
be a positive number. Then the following conditions are equivalent:

(a) The Faber-Krahn inequality (FK,) holds.
(b) The on-diagonal heat kernel upper bound (DUE,), for all x € I' and
n >0,
pn(z,2) < Cn™" (5.6)

holds.
(3) An estimate of the volume of a level set of the Green kernel, for all z € I
and t > 0,
ply = gle,y) >ty < Ctv= (5.7)

holds, provided v > 1.
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The analogue of Theorem 5.3 for manifolds was proved by Carron [19]. The
equivalence (a) <= (b) was also proved in [43] for heat kernels on manifolds,
and in [26, Proposition V.1] for random walks satisfying, also the condition
inf, P(z,z) > 0.

We will provide detailed proof only for the implications (a) = (b) and
(¢) = (a). The implication (b) = (c) can be proved in the following way. By
the theorem of Varopoulos [101], (DU E,,) implies (4.1), the Sobolev inequality.
Then we apply the argument of [19, Proposition 1.14] (adapted to the discrete
setting) to show that (5.7) follows from the Sobolev inequality (4.1).

Let us note that our proof of (a) => (b) is valid for any v > 0. If v > 1,
then we could apply the approach of [19] using the Sobolev inequality (4.1)
as an intermediate step between (a) and (b). Instead, we use a Nash type
inequality (cf. (4.11) in Chapter 4 ) which will be obtained in the following
lemma.

Lemma 5.1. Let (I, ) be a weighted graph (which is not necessarily con-
nected). Assume that for any non-empty finite set A C T,

A(4) = A(p (4)), (5-8)

where A(+) is a non-negative non-increasing function on (0,00). Let f(z) be a
non-negative function on I' with finite support. Write

S f@ua)=a and > fAa)u(z) =b.

xzel’ zel

Then, for any s > 0,

5 (Ve )by > (b~ 250) A(s~a). (5.9)

z~y
Proof If b — 2sa < 0, then (5.9) trivially holds. So, in the sequel we can
assume that

5 < % (5.10)

Since b < amax f, (5.10) implies s < max f and therefore, the following set
As={zel: f(zx) > s}

is non-empty. Consider the function g = (f — s)4. This function belongs to
¢o(As), whence by the variational definition (2.18) of the eigenvalue we obtain

5 S (Vass) ey = M(4) Y g (@)le). (511)

T~y zel’

Let us estimate all terms in (5.11) via f. We start with the obvious in-
equality
A< (f—9)% +2sf =g° +2sf, (5.12)
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which holds for any s > 0. It implies

922f2_28f7

whence

Z g (2)pu(x) > b —2sa. (5.13)
xzel

As it follows from definition of Ag,
1(As) <s7la

whence by (5.8),
M (Ag) > A(u(Ay)) > A(s™ta). (5.14)

Clearly, we also have

T~y T~y
Combining this with (5.14), (5.13) and (5.11), we obtain (5.9). |
We will apply Lemma 5.1 for the function A(v) = cv=/". Choosing s = %
in (5.9), we obtain
1
2 Z(vaf)QMwy > ca VMY, (5.15)

T~y

This is a discrete analogue of the well-known Nash inequality.

Proof [of (a) = (b) in Theorem 5.3]
STEP 1. Let f be a non-negative function on I" with finite support. Write

b= Pa)u) and ¥ = 3 [PFa)ulx)

xzel’ zel’

where P is the Markov kernel of (I', ). We then have

b= =(f,Nezry — (PF P r2r = (f, (I = Po) f)r2(ryp)-

Clearly @ = P, is also a Markov kernel on I', reversible with respect to p,
and it is associated with another structure of a weighted graph on the set I'.
(I'*, u*) denote this weighted graph. As a set, I'* coincides with I" and the
measures 4 and p* on vertices are the same. On the other hand, points z,y
are connected by an edge on I'* if there is a path of length 2 from z to y in
I', and the weight 417, on edges of I'* is defined by

Py = Q(z,y)p().

Denote the Laplace operator of (I'*, u*) by A*. Then A* = P, — I and, by
the Green formula (2.17),
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bt == Y f@) A f@u) = 5 3 (Vad Py (.10

el x,yel’

STEP 2. If A is a non-empty finite subset of I', then [27, Lemma 4.3]
says that

AL(A) = Mi(4) (5.17)

where A} refers to the first eigenvalue of —A% (this is based on the variational
property (2.18) and on the fact that all eigenvalues of —A 4 are in the interval
[A1(A),2 — A1 (A)]). Therefore, (FK,) for (I, x) implies that

A (A) = ep(A)7HY. (5.18)

By (po) and Proposition 2.1, we have

pA) <Y Vie,2) < C Y ule) = Cu(A).

z€A xzel’

Therefore, (5.18) implies
A (A) = u(A)~H

so that the graph (I'*, u*) also satisfies (FK,). [ |

Remark 5.1. This is the only place where (pg) is used to ensure that p(A) <
Cu(A). If this inequality holds for some other reason, then the rest of the
proof goes in the same way.

STEP 3. Fix some y € I' and write

fn(@) = pnlz,y)

and

zel’
Then f,11 = Pf, and by (5.16) we obtain

1 .
by, — bn+1 = 5 Z (szf)2p“xy

z,yel’

Since the graph (I'*, u*) satisfies (FK), Lemma 5.1 can be applied. Since

Z fn(z)u(z) = Z Py (x,y) =1,

xzel’ zel

(5.15) yields
1 * v
5 E (nyf)2:u’zy > Cb711+1/ )

x,yel’
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whence
by — bpy1 > cbi /7, (5.19)

In particular, we see that b, > b,1.
Next we apply an elementary inequality

l‘V*yV

v(iz—vy) > Wa (5.20)
which is true for all z >y > 0 and v > 0. Taking « = b,,}” and y = b, /",
from (5.20) and (5.19) we deduce

v(b M — b YY) > brpr — bt _ br — bngy et - ¢
T T e D b b b T 200 2
whence

- c
bn}r/ly — b > % = const.

Summing up this inequality in n, we get b;l/u >cn and b, < Cn™".
Since b, = pan(y,y), we have proved that for all y € I and n € N,

pan(y,y) < Cn™", (5.21)

which is (5.6) for all even number of steps.
STEP 4. By the semigroup identity for any 0 < k < m we have,

P(@,9) =D P (@, 2)pi(2, y) (). (5.22)
zel
In particular, if m = 2n, k = n and y = x, then
pan(a.2) = 3 P 2)u(z). (5.23)
zel
On the other hand, (5.22), the Cauchy—Schwarz inequality and (5.23) imply

zell

< [Z pi(x,zm(l’)] [Z pi(yvz)u(Z)]

zel zel
= pan(,2)" *pan(y, )"/, (5.24)
Therefore, (5.21) yields, for all z,y € I,
Pon(z,y) < Cn™".
This implies (DUE,) also for odd times if we observe by (5.22) that

p2n+1($,y) = ;pgn(x,z)p(z,y) < I?eagp?n(xvz)' (525)
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Proof [of (¢) = (a) in Theorem 5.3] From Lemma 2.3 we know that
MA)>EA). (5.26)

On the other hand, for any x € A,

B, ()= Y G o) = X g wtn) = | T lgt @) > 1) dt.

yeA yeEA

Let us fix some tg > 0 and estimate the integral above using (5.7), ¢* < g
and the fact that

pigt(e,) >t} < p(A).

We obtain
to oo v __1
> Ga,y) < / w(Aydt + [ Ct™ 71 dt = u(A)tg + Ct, "
yeA 0 tg

Finally, we choose ty to equate the two terms on the right-hand side, that is,

to ~ (A",
whence
> GA(x,y) < Cu(A)Y. (5.27)
yeA
Finally, (5.27) and (5.26) imply (5.5). |

Exercise 5.1. Develop the details of the proof of (5.17).
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Motivation of the local approach

In this chapter we provide some intuitive arguments to relax the conditions
imposed on weighted graphs on which random walks take place. We develop
a “local” framework, local in the sense that both the volume and the mean
exit time of a ball depend on its center, so no spatial homogeneity is assumed.
Let us summarize the conditions providing the framework.

We assume (pg), that is, there is a py > 0 such that for all edges = ~ y

P (xa y) Z Po-
We assume volume doubling: there is a Cy such that for all x € I, R > 0

V (z,2R)

<
V(z,R) — v,

and the time comparison principle: there is a C' > 0 such that for all z €
I''R >0,y € B(z,R)
E (z,2R)
E(y,R)
First we review some fundamental properties of the exit time to indicate
how the framework of the theory arises in a “natural ” way, then we give an
example.

< C.

6.1 Properties of the exit time

As it was indicated in the introduction, the mean exit time is a central subject
in the study of random walks. The classical results were based on the same
E(z,R) ~ R? scaling and it became a general belief that in all properly
behaving (non-hyperbolic) spaces (Ahlfors regular or amenable)

E(z,R) > cR?

is true. The first lower estimates were given by Kesten and Kusuoka.
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Theorem 6.1. (See [61],[66]) If (I', ) satisfies (Vy), then for R> 1,z € I

cR?

E(x,R)> ——
(log R)"/*

Ounly in 1989 did Barlow and Perkins [13] give an example of a graph for
which the lower bound is attained. Very recently Virdg [104] proved that
(1) ~ d(z,y)*

T log(d(a,y)'?

for graphs where u(y) < p(x)d(z,y)” holds for some p > 0. The author
showed for a class of graphs in [94] that

x

2<p<a+1, (6.1)

which is revisited by Barlow in [3], also giving examples of graphs with all
possible aand 3 satisfying the restriction (6.1). In this section we elaborate
on the behavior of the exit time which helps to understand the basic behavior
of random walks.

For the following result we define the local sub-Gaussian kernel function
which replaces the Gaussian and sub-Gaussian exponents in (1.3) and (1.4)
respectively.

Definition 6.1. The local kernel function R An > k = k(x,n,R) > 1, with
respect to a function F (x, R), is defined as the mazimal integer for which

P <ar | (6.2

or k =1 by definition if n > qF(x, R) or there is no appropriate k. Here q is
a small fized constant which will be specified later.

Typically F' will be the mean exit time, if not, it will be made clear.

Definition 6.2. The local sub-Gaussian exponent R An > k(n,R,A) > 1
with respect to a function F (xz,R) for A C I', is the maximal integer k for
which

n R

- < —). .

. _Crzneaj(F(z, k‘) (6.3)
Write k. (n, R) = k (n, R, B (x, R)).

Definition 6.3. Let RAn > 1 = l(x,n,R) > 1 be the minimal integer, for
which R

or Il = R by definition if there is no appropriate l. The constant C will be
specified later.
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Definition 6.4. The local sub-Gaussian lower exponent | (n, R, A), with re-
spect to a function F (xz, R) for A C I is the mazimal integer | for which

n R
- > —). .
7 _Ogleaj{F(Z, l> (6.5)

We will choose C > Cp (%)'6 (see (7.20) and (10.23) below).
Definition 6.5. The global sub-Gaussian exponent RAn >m =m(n,R) > 1

is defined as the maximal integer for which

n R
D < gint Fy, = 6.6
m _qynell‘ (y’m)’ (6.6)

or m =1 by definition if there is no appropriate m.

Lemma 6.1. Assume that (T'C) holds and 3 > 1. Then for allz € I', R,n > 0

ko (n,R) +1> c <(Q;R)> , (6.7)
and if 8 > 1,
E(z,R)\#-1
I(z,n,R) < C ((fl)) (6.8)
Proof The statement follows easily from (T'C). |

Theorem 6.2. If (po) and (E) hold, then there is a co > 0 such that
1
P(T,r< §E (z,R)) <1—-co (6.9)
forallz € IR > 1, and DLE (E), the local diagonal lower estimate

pan (2,2) > (6.10)

c
V (z,e(z,2n))
holds, where e (x,.) is the inverse of E (x,.) in the second variable. Further-

more,
]P)(TI,R < n) < CEXP [_Ckx(an)] . (611)

This result immediately raises the question. How can we get a diagonal
upper estimate DUE (E)

C

V (z,e(x,2n)) (6.12)

pan (2, 7) <

for the heat kernel similar to (6.10)?

The answer to this question will be given within the framework of the local

theory defined by the conditions (pg), (VD) and (TC). We prove Theorem
6.2 and then present some further results which are needed.
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Definition 6.6. The diagonal lower estimate (6.10) will be referred to as
DLE (F) for general functions F.

The following two lemmas will help to prove Theorem 6.2. An alternative
way to show (6.11) can be found in [48].

Corollary 6.1. The inequality (6.9) implies that
P(Tm,R > TL) > Cp (613)
ifn<iE(z,R).

Lemma 6.2. Let T, 11,79, ..., T, be non-negative random variables such that
T > Zk 1 Ti-  Assume also that, for some a € (0,1) and b > 0 and all
k=1,2,...mandt >0,

P(r, < tlo(r,...Th-1)) < a + bt. (6.14)
Then, for allt >0,
1/2
t 1
P(T <t) <exp l2 (m) — mlog 1 . (6.15)
a a

Proof For a random variable n assume that P (n <t) = (p + at) A 1, then
E (e o (&1,..6-1)) <E(e7™)

(1-p)a
=p+ / e Madt < p+ a7t
0

This implies that
“AV e—At) < e)\tE< —AV)

P(V <t)=P(e
ME (expl zj: D Mp+art)"

< p"exp (/\H— an> .

Ap
The result is obtained by choosing A = (an/ pt)l/ 2, |
Lemma 6.3. For all AC ', z € A andt > 0 we have that
E.(A) t
P, (Ty<t)<1— -2\ Y 6.16
Ta<n<i- il (6.16)

Proof Write n = [t] and observe that
Ta <2t+1lip,51Ta00n,

where 6, is the time shift operator. Since {T'4 > t} = {T4 > n}, by the strong
Markov property we obtain

Eo(Ta) € 2t +E, (17, >0 Ex, (Ta)) <2t + P, (Ta > t) 2E(A).
By applying the definition FE,(A) = E,(T4), we obtain (6.16). |
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Proof [of Theorem 6.2] The first statement is immediate from Lemma 6.3
using A = B (z,R),n = 1E (2, R) and (E).

Py(Typ<mn)<1-— E@,R)  _n
’ 2E(z,R) E(z,R)
E(z,RA)
=1- = o g
ICE(@R) =1~

The DLFE follows easily. Let us recall that
P:v(TLR > ’I’L) >co>0

and proceed with

2 <Py (T >n)* < (erP;?l)2
Y Py
< %Pn @\ o | S y;‘u(y) y;‘ ) (6.17)
_ Al Pf(yvx) 1 . Al o
=) [ S P B | < Vim0
< ﬁv (2, R) Pon(, 7). (6.19)

To get the statement let us finally recall that R = e (x,2n). To prove the next
crucial statement (6.11), first we assume that R < n < gminyecp,r) E (y, R),
otherwise the statement is trivial. Let us write r = L%J and define a series
of exit times recursively

T1 = Tz,r )
Tht1 = Ly, r, where yp, = X, for k=1,...,m.

Since d(X,,,,Xr,) < 7 and mr < R, we see that d(X,,z) < R for all
n < 37", 7. Therefore, we obtain

Ty r > ZTk~ (6.20)
k=1

Lemma 6.3 can be applied to A = B(X,,,r), thus

P(r < tlo(r,...Tk-1)) < a+ bn, (6.21)

where 5 )
a = sup (1_(y,7")) €l=z,1—¢l, (6.22)

Y 2E(y,7‘) 2



76 6 Motivation of the local approach

and
1 1

= — < .
2 in E(y,r) ~ 2 min FE(y,r
ye%l(la?ﬁ) (v, 7) y€B(z,R) ()

Having (6.20) and (6.21), we apply Lemma 6.2 which yields

bnm \ /2 1
Po(Tyr <n) <exp |2 — —mlog; .

b (6.23)

Rewriting the inequality (6.2) in the form

n<com min FE(y,r
=7 y€B(z,R) (y )

and combining it with (6.23), we obtain bn < Leom. If ¢; > 0 is sufficiently
small (say co = % log? 11:), then together with 1/2 < a <1 — ¢, it implies

b\ /2 1
2 —mlog — < —cim,
a a

(where ¢; = £ log 72—) which completes the proof of (6.11). |

Remark 6.1. Let us observe that we have proved a bit more than the DLE (E)
namely that (E) implies

B(z,R) c

Pon 7 (@,2) 2 Gy (e (e.2n) (6.24)

for n < eE, where R = e (x,2n), or in another form using F = E (z, R)

B(z,R) c

Pr (x,z) > W (6.25)

6.2 Examples

In this section we give simple examples of a graphs satisfying (VD) and (T'C).
The first one is the weighted Vicsek tree introduced in Example 2.1. Her we
discuss its properties in detail.

Ezample 6.1. It is clear that (V' D) is satisfied on (I, ). Due to the tree struc-
ture of G, it is easy to compute the Green kernel g* (g, ). Let 23 be the only
point in Gy \ Gy (see Figure 6.1).

Let gr(y) be a function on I" satisfying the following conditions:

e g vanishes outside Iy, in particular at z;
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X
_ M_:l x
— n-=Q
— u-=Q’°
— u-=Q
- u-=Q°

Fig. 6.1. The weighted Vicsek tree

e g increases linearly along the path from z; to z; with a constant increment
¢k at each step;
e g; remains constant along all other paths in I.

These conditions uniquely determine gi up to cgs. Clearly, gi is harmonic
in Gy \ 2. At point z, we have Agp = —ci /4. Therefore, if we take ¢, =
4/p (zy) = a=*, then for all y € I, we obtain

Agr(y) = =0z, (),

hence g = g'* (g, -).
For any point y on the paths from zj to xy, we have gx(y) = cxd(y, 2i).
In particular, for any y € B(x, %Rk),

k
gk(y)2<§) and  gi(y)p (y) ~ 3*.

a

Therefore, by (7.2)

E ok Ri) = > gr(y)p(y) ~ 3% || ~ 155 ~ Ry,
yely

where 3 = logs 15. It is easy to show that the same relation E(z, R) ~ R?
holds for all x € I" and R > 1 which proves (Eg3).
The Green kernel g, = g'*(zy,-) constructed above is nearly radial. A

similar argument shows that the same is true for all balls in I" which implies
(H).

Let G; be a the sub-graph of the Vicsek tree which contains the root zg
and has diameter D; = 23". Let z; denote the vertices on the infinite path
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with d (z0,2;) = D;. Write G} = (G;\Gi—1) U {z;—1} for ¢ > 0, the annuli
defined by Gs.

The new graph is defined by stretching the Vicsek tree as follows. Consider
the sub-graphs G} and replace each of their edges by a path of length ¢ + 1.
Denote the new sub-graphs by A;, the new blocks by I; = U;ZOAi and the
new graph is I' = U2y A;. Denote the cut-point between 4; and A;_; again
by z. For z # y,x ~ y, let pu, , =1 (see Figure 6.2).

Fig. 6.2. The stretched Vicsek tree

We can see that neither the volume nor the mean exit time grows polyno-
mially on I', on the other hand I' is a tree and the resistance grows asymp-
totically linearly on it. We show that (VD) and (T'C') hold on I.

Let us recognize some straightforward relations first:

d (20, 2n) = d (20, 2n_1) + 203" <n3" ' < (n +2)3"™ =d,,1, (6.26)

M(Fn):0<4+i2(i+l)4i> ~nd" = (An),
i=1

p({x}.B (¢, R)*) =~ p(a,R,2R) ~ R,
E(z,R) < CRV (z,R).

Lemma 6.4. The tree I' satisfies (VD).
Proof Write L; = d(20,2),d; = %(Ll — L;—1) and observe that L, 1 ~
L, ~d,. Let us consider a ball B (z,2R) and an N > 0 so that x € Ay and
a k such that

dir_1 < R < dg.
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First we assume that the ball is large relative to the position of the center.
In this case the large scale properties of the graph are dominant.

Case 1. k> N.

For convenience we introduce a notation. §2,, denote one of the blocks
( By...E, ) of A, of diameter d,, (see Figure 6.3). There is a block 2,5 which

Fig. 6.3. The blocks of the Vicsek tree

contains x. It is clear that 2;,_» C B (x, R) and
Vi, R) > p(2%—2) = p (L)

On the other hand, R < Lj which implies that B (z,2R) C I';4+1 and (VD)
follows from g (Igt1) = p(25—2).

Case 1. £k < N.

Now we have to separate sub-cases. Again let us fix that « € 2y. Write
d=d(xz,zy_1). If  is not in the central block Cy of Ay, then B (z, R) C
An U An41 and since these parts of the graph contain only paths of a length
of N+ 1 or N + 2, volume doubling follows from the fact that it holds
for the original Vicsek tree. The same applies if = is in the central block but
B(z,2R) C Ay. Finally, if B (2,2R)NI'y—1 # @ , then R > 2dn_1 > dy—1
which by the definition of k¥ means that k = N — 1, B (z,R) D 2y_1 and on
the other hand, B (z,2R) C I'y41 which again gives (VD). |

The elliptic Harnack inequality follows from the fact that Green functions
are nearly radial. Let us recall that
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cp(x, R,2R)V (2, R) < E (z,2R) < Cp({z}, B (x,2R)")V (x,2R), (6.27)

where the lower bound follows from the elliptic Harnack inequality, and the
upper bound holds in general.

The following step is to show (T'C). Observe that the graph has linear
resistance growth which means that (6.27) and (VD) imply (T'C). For balls
centered in the root, 8 > 2 (see Figure 6.4) while for a vertex in the middle
of a long path, far from the root 8 = 2 for balls with radius comparable with
the length of the path (see Figure 6.5).

E(x,R)~RP
B>2

o
0
o

Fig. 6.4. Test ball around the root



6.2 Examples 81

E(x,R)~R>

&

Fig. 6.5. A test ball far from the root
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Einstein relation

With this chapter we start a systematic foundation of the local theory. A
key tool for that is the Einstein relation (ER) :

E (z,2R) ~v(x,R,2R) p(x,R,2R) . (7.1)
In [94] it has been shown that

f=a+y

holds for a large class of graphs. See the history and comments below (1.5).
A more detailed picture can be obtained by considering the resistance and
volume growth properties. Recent studies (cf. [3], [5], [6], [48], [49], [98]) show
that the relevant form of the Einstein relation is (7.1).

Our aim with this chapter is to give reasonable conditions for this relation
and show some further properties of the mean exit time which are essential in
the investigation of diffusion, in particular for obtaining heat kernel estimates.

Similar estimates for particular structures have been considered (cf. [3],[5],
[54])

The Einstein relation provides a simple connection between the members
of the triplet of mass, resistance and mean exit time. Examples show that
without some natural restrictions any two of them are “independent” (cf.
Lemma 5.1, 5.2 [3] and [31] and references there). From the point of view of
physics, it seems natural to impose conditions on mass and resistance.

It is interesting to see that the conditions proved to be most natural for
the Einstein relation are the ones that provide the basic framework for the
study of heat kernel estimates.

The chapter is structured in the following way. In the consecutive sections
we gradually change the set of conditions. In Section 7.1 we show the Einstein
relation by using the time comparison principle. This is a condition on the
mean exit time which might be challenged as an initial assumption in the
study of diffusion. In order to eliminate this deficiency, in Section 7.2 we re-
place this condition by a pair of conditions which reflect resistance properties.
The conditions will become increasingly restrictive to meet the requirements
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of heat kernel estimates. In particular, the strong assumption of the elliptic
Harnack inequality will be used. Section 7.1,7.2 and 7.3 provide two more
results on the Einstein relation under different conditions and discuss several
further properties of the mean exit time.

7.1 Weakly homogeneous graphs

The mean exit time can be expressed by Green functions:

B R= Y GPER (). (72)
yEB(z,R)

In the sequel this observation will be frequently used.

Theorem 7.1. If (po),(VD),(TC) hold, then

E(z,2R) ~ p(x, R,2R)v(z, R,2R) ~ A\~ ! (z,2R). (7.3)
Proof We start with the general inequalities (3.9) and (2.20). We obtain
p(x, R,2R)V (z, R) (7.4)
< A\ Y=, 2R)
< E(z,2R)
< CE(z,2R),

where in the last step (T'C') was used. For the upper estimate, let us use
Lemma 3.3

1
p(z, R,2R)V (z,2R) > min  FE(y, - R),
yE@B(I,%R) 2

which by (T'C) results in
p(x,R,2R)v (z,R,2R) > cE(z,2R).

The volume doubling property implies anti-doubling for volume, a similar
implication holds for the mean exit time.

Definition 7.1. We have the anti-doubling property (aDT) for E if there is
an Ar > 2 such that
E(z,ArR) > 2E (z,R). (7.5)

Proposition 7.1. If (wT'C) holds, then the anti-doubling property holds for
E(z,R).
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Proof Consider y € S = 9B (z, R) and observe that the iterated use of
(wT'C') implies
E(y,R) > cE(x, R).

It follows from the strong Markov property that

E(l’, 2R) > F, (TB(Q;7R) + Eg (TA))
> B (. R)+ min E(y. ) > (1+ 0 E(z. B),
Y

where the short notations { = Xt , . and A = B (¢, R) were used for con-
venience. By iterating this procedure, we get the result for A = 2¢ with

_ log 2
k= lrlog(%+c)—‘ ' u

Theorem 7.2. If for a weighted graph (I, i) the conditions (po),(V D), (H)
and (wTC) hold, then

E (z,2R) ~p(x,R,2R)v (x,R,2R) .

Proposition 7.2. If (py),(wT'C) hold for (I, i), then there is a C > 1. such
that for allz € I''R > 0
E (z,2R) < Cp(z,R,5R)v (z,R,5R).
Proof Let us consider the annulus D = B (z,5R)\B (z, R). We apply
Corollary 3.6 to A = B(z,R),B = B (z,5R) to receive
p(z,R,5R)v (z,R,5R) > E, (Tg).

Now we use the Markov property for the stopping time Tz, 3r). It is clear
that a walk starting in B (z, R) and leaving B (x, 5R) should cross 0B (z, 3R).
¢ denote the first hitting (random) point. It is again evident that the walk
continuing from £ should leave B (£, 2R) before leaving B (z,5R). This means
that

p(x,R,5R)v (x, R,5R)

> E,(Ts)> min E(y,2R
> (B)_yeg;gR) (y,2R)

> cE (z,2R),
where the last inequality follows from the repeated use of (wT'C). ]

Proof [of Theorem 7.2] The lower estimate is easy. Write B = B (z, 2R).
We know that (H) implies wHG (2) and consequently

E(x,2R) =Y _G”(z,y) (7.6)

yeB
> > dPaye)
yEB(z,R)
>cp(z,R,2R)V (z,R)
>cp(x,R,2R)v (x, R,2R) .
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The upper estimate uses the fact that the Harnack inequality implies the
doubling property of resistance. From Proposition 7.2 we have that

E (z,2R) < Cp(x,R,5R)v (z,R,5R),
but (3.45) and volume doubling result in

E (z,2R) < Cp(z,R,8R)v (z,R,5R)
<Cp(z,R,2R)V (x,5R)
<Cp(z,R,2R)v(z,R,2R).

The following lemma is weaker than the observation in Remark 3.11 but
the proof is so easy that it might be worth presenting here.

Lemma 7.1. If for a weighted graph (I',u) the conditions (po),(V D), (H)
hold, then
E(z,R) > cR%. (7.7)

Proof As we have seen in (7.6),
E(z,R) > cp(x,R/2,R)v (z,R/2, R)

follows from the conditions, and from (3.11) we obtain the statement. |

7.2 Harnack graphs

The term of Harnack graphs was coined by Barlow (personal communication)
some time ago in order to have a concise name for graphs satisfying the elliptic
Harnack inequality. At that time, investigations were focused on fractals and
fractal-like graphs in which the space-time scaling function was R®. In this
section we focus on graphs which on the one hand satisfy the elliptic Harnack
inequality, and on the other hand satisfy the triplet (pg), (VD) already used
in Section 7.1.

Proposition 7.3. Assume that for (I, 1) (po) , (VD) ,(H) and (pv) hold, then
there is an A = A, > 1 such that anti-doubling (aDpv) for pv holds:

p(x,AR,2AR)v (z, AR,2AR) > 2p (z,R,2R) v (z, R,2R) (7.8)

forallz eI

Proof Assume that R > Ry, otherwise the statement follows from (pp).
Let A= B(z,R),B = B(z,2R),D = B\A where R = 4kr for an r > 1. Let
&; denote the location of the first hit in dB(z, (2 (k +14)) 2r) for i = 0...k — 1.
First, by Corollary 3.6
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w, (R) = p(a, R.2R) v(x, R, 2R) > E, (Tp).

It is evident that the exit time Tg in I'* satisfies

k—1

T > ZTB(§i72T‘)7
=0

and consequently

>
|
—

E.(Ts) > S E(&,2r).

The terms on the right hand side can be estimated by using (H), as in (7.6),
to obtain

where (pv) was used in the last step. Finally, choosing A,, = k so that
k > 2/c, we get the statement. |

Remark 7.1. Let us observe that under the conditions of Proposition 7.3, with
some increase of the number of iterations it follows that for the function

F(R)= ig%p(w,R, 2R)v (z,R,2R),

the anti-doubling property
F(ApR) > 2F (R)

holds. Of course, the same applies for F' ~ E in the presence of (E) because
of Theorem 7.2.

Definition 7.2. The resistance lower estimate RLE (F) holds for a function
F if there is a ¢ > 0 such that for allz € IR >0
F (z,2R)
2R) > c—————~. .
p(x, R, R>_CV($,2R) (7.9)
Proposition 7.4. If for a weighted graph (I, i) the conditions (po) ,(V D), (H)
and RLE (E) hold, then (ER) holds as well.

Proof The lower estimate of F follows as above, the upper estimate is just
RLE (E). |
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Proposition 7.5. If for a weighted graph (I, i) the conditions (po) , (VD) , (H)
and (aDpv) hold, then

E (z,2R) ~ p(x,R,2R) v (z, R,2R)
Proof We assume that R > Ry, otherwise the statement is a consequence
of (po). The lower estimate can be deduced as in (7.6). The proof of the upper
estimate uses Proposition 3.8. Let M > A,,,L = M? be fixed constants (Apy
is from Proposition 3.8 ), R, = M*, By = B(x, R;) and let n be the minimal
integer so that LR < R,,. We have

E(z,2R) < E(z, R,) = > g% (x,y)ny) (7.10)
yEBn,
= > (@ y)uly) + z_: S g @ yuly). (T11)
y€Bo m:0y€B7n+1\B7n

As it follows from (pg), the first term on the right hand side of (7.11) — the
sum over By — is majorized by a multiple of a similar sum over B; \ By which
is a part of the second term. Estimating g~ by (3.41), we obtain

E (z,2R)

< E(x,LR)

<C> | p(@, R, Riyr) | v (2, Ron, Rong1)
m=0 Lk=m
n k

<C> | v (@ Ry Riny1) | p (2, Ri, Rig)
k=0 Lm=0

I
Q
(]

p(x, Ry, Rit1) V(z, Ri41)

b
Il
o

Ms

IN

C > p(x, Ry, Ri1) v(x, Riy Rig1).

b

(=)

Now we use the anti-doubling property of pv, which yields

n

< Cp(Ro1, Rn)v0(Rp—1, Ry) Y 257"
k=0
< C/)(Rn—% Rn71>U(Rn72a Rnfl)
<Cp(z,R,LR)v(z,R,LR),
where the last step uses the doubling properties of volume and resistance. B

Theorem 7.3. If for a weighted graph (I, i) the conditions (po),(V D), (H)
and (pv) hold, then

E (z,2R) ~p(x,R,2R) v (z, R,2R)
Proof The statement is a direct consequence of Proposition 7.3 and 7.5. B
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Remark 7.2. We can see that under (pg), (VD) and (H)

(wIT'C) <= (ER) <= (1C) <= (aDpv) < RLE (E).

The main line of the proof is indicated in the following diagrams:
(aDpv) + (VD) + (H) = (ER),(TD) ,(TC), (wTC), (E)
which follows from Proposition (7.5), and
(wT'C)+ (VD) + (H) = (ER),(TD),(TC), (E), (aDpv)
which follows from Theorem (7.2).

Definition 7.3. We introduce an upper and a lower bound for the Green
kernel with respect to a function F. There are C,c > 0 such that for all
zx€l',R>0,B=B(z,2R),A= B (z,R)\B(z,R/2)

F (z,2R)

B < - . 7
max g (z,y) <C VR (7.12)
, F (2,2R)
B > )
ming (z,y) > “Vir R @R (7.13)

If both are satisfied, it will be referred to as g (F) .

Theorem 7.4. Assume that for a weighted graph (I, i) the conditions (pg) , (VD)
hold. Then
9(E) = (H) + (ER)

Proof It is clear that (7.12) + (7.13) = HG (2) which is equivalent to
(H) by Theorem 3.3. We know from Proposition 3.4 that HG = (H), and
from Proposition 3.7 that (HG) implies (3.39). We can use (3.39) + (7.13) to
obtain

E (z,2R) < Cp(z,R,2R)v (z,R,2R),

while the lower estimate follows from (3.39) + (7.12), so we have (ER). The
reverse implication follows from the fact that (H) = HG (2) which can be
combined with (ER) to receive g (F). |

Remark 7.3. One should note that (7.12) follows easily from the elliptic mean
value inequality but (7.13) is stronger than a reversed kind of mean value
inequality.



90 7 Einstein relation
7.3 Strong anti-doubling property

The anti-doubling property has a stronger form, too.

Definition 7.4. We say that the strong anti-doubling property holds for F if
there are Bp > Ap > 1 such that for all R > 1

F(ApR) > BpF(R). (7.14)

This has the following equivalent form

i((i]:)) >c (f)ﬂl (7.15)

for some ¢ > 0,0, >1 and for allz € IR >1r > 0.

In this section we deduce that (7.14) holds for F (x, R) = p (z, R,2R) v (z, R,2R)
working under the assumptions (pg) , (VD) and (H). We will show that (7.14)
or (7.15) for pv follows if we assume that the graph is homogeneous with re-
spect to the function pv in z € I

Definition 7.5. We define a new set of scaling functions V,. F € V,,a €
{0,1} if there are ' > a,cyp > 0 such that for oll R > r > 0,2 € I,y €

B(z, R),
F(z,R) RrR\"”
Flyr) =" () | (710

Lemma 7.2. If (ER) holds then the following anti-doubling properties are
equivalent (with different constants).
1. There is an A > 1 such that

E(x,AR) > 2FE (x, R) (7.17)
for all z, R.
2. There is an A’ > 1 such that
p(z, A'R,2A'R)v(z, A R,2A'R) > 2p(z, R, 2R)v(z, R, 2R) (7.18)
for all z, R.

Proof Let us apply (ER) and (7.17) iteratively. Set A’ = A* for some
k>1,

p(z, A'R,2A'R)v(x, A'R,2A'R)
> cE (z, A’R)
> 2"E (z, R)
> 28 p(z, R, 2R)v(z, R, 2R).

So if k = [—log(cc')], A’ = 2F, we receive (7.18). The reverse implication
works in the same way. ]
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For the strong anti-doubling property of F (R) = inf,cr F (x, R), first we
show that it is at least linear.

Lemma 7.3. If (E) holds, then for all L € NJR > 1

F(LR) > LF (R).

Proof Let us fix an = z g for which
F(LR)+¢ > E(x,LR)
and let us use the strong Markov property:

E(x,LR) > E(z,(L—1)R i E(z,R
(z,LR) > E(x, (L —1) )+ZeaB(g}gﬂ)R) (2, R)

>..>L min FE(z,R)>LF(R).
z€B(z,LR)

Since ¢ was arbitrary, we get the statement. |

Proposition 7.6. If (po),(VD),(E) and (H) hold, then there are Bp >
Ap > 1 such that for all R > 1,

F(ArR) > BpF(R). (7.19)
Proof The proof starts with choosing the reference point. Let € > 0 be a

small constant which will be chosen later. Assume that R > 1 and assign an
=z, p €1 toc and R satisfying

F(3R)+¢ > E(z,3R).

Let us denote the first hitting time of a set A = B (z, R) by 74 and write
B =B (z,3R),D = B(s,2R). Also let £ = Xp, € 0B(x,2R) and let us split
the history of the walk according to Tp. By using the strong Markov property,
E(z,3R) can be estimated as follows

E(z,3R) > E(2,2R) + E, (Ee [T A 74))
FYE(I [T > 74] (T — 74))
> F(2R) + E; (E(§, R))
HE, [I (T > 74) Ee (Th)]
> 2F (R) + F (R)
VE, [[(Tp > 74) Ee (Tp)] .

In the last step Lemma 7.3 was used. The third term contains the sub-case
when the walk reaches 0B(z,2R), then returns to A before leaving B. Let us
denote this return site by ¢ = Xy, : k = argmin {i > Tp, X; € A}. By using
this, we get
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E, [I(Tg > 74)E¢ (Tp)]
= E, (P: (Tg > 74))E(C,2R))

> By (P(Ts > ma) FQR)) > | _min, Pu(Th > 74)F(2R).

The probability in the above expression can be estimated by using the elliptic
Harnack inequality (as in Theorem 3.4) to get

. p(2R,3R)
Po(Ts > 74) > 202V 5 g,
weaml o BT > 7a) 2 = o 2 e =i o

We have come to the inequality

F(3R)+¢ > 3F (R) + coF (2R)
> 3F (R) + co2F (R),

which means that if cp > %, ie., e < %, the statement follows with

Ap=3,Br=3+2. ]

Remark 7.4. Of course, we can formulate the strong anti-doubling property
for E (z, R) or pv with a slight increase of A, but it seems more natural to
state it for F.

Remark 7.5. It is also clear that F inherits F'(R) > cR? from E or puv.

7.4 Local space-time scaling

Now we introduce the set of functions that are candidates to be space-time
scaling functions. We impose restrictions the space-time scaling functions
which are as minimal as possible but strong enough to ensure the key prop-
erties of the mean exit time.

Definition 7.6. We define Wy, a class of functions. F € Wy if F: 'xR — R
and
1. there are 8> 1,3 > 0,cp,Cr > 0 such that for all R>7 >0,z € Iy €

B(z,R)

M _F@R o (R (720

) S Fn ) |
2. there is a ¢ > 0 such that for allz € I'yR > 0
F(z,R) > cR? (7.21)

3.

F(z,R+1)>F(z,R)+1 (7.22)
for all R € N.

Finally, F € Wy if F € Wy, and 3’ > 1 holds as well.
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The function classes W7 C Wy will play a particular role in the whole
sequel.

If x = y, we will refer to the upper (and lower) estimates in (7.20) as
doubling (and anti-doubling) properties and if z,y are arbitrary, we will refer
to the pair as doubling or regularity properties.

Clearly, it follows from (7.22) that F': I' x N — R has an inverse in the
second variable f (z,n) : ' XN - R:

f(z,n) =min{ReN:F(z,R) >n}.

Similarly to Lemma 3.3, the relation (7.20) is equivalent to the followings.
There are C,c > 0,8 > 3 > 0 such that for all z € I'm > m > 0, y €

B (z,e(x,n)) AU (xn) A1/
(i) = Fly,m) <o) (7.23)

Proposition 7.7. For any (I, u) assuming (po)

(VD)4 (TC) = E €W,
Proof It is clear that from (T'C) follows the right hand side of (7.20).
From Proposition 7.1 follows the left hand side of (7.20), the Einstein relation

follows by Theorem 7.1, and its combination with the general inequality (3.11)
implies (7.21). Monotonicity (7.22) is provided by (3.14) |



8

Upper estimates

8.1 Some further heuristics

In Section 6 we have shown the local diagonal lower estimate. Now we would
like to pave the way to a similar upper bound. We start with a well known,
elementary argument. By definition,

> pn(@y)ply) =1,

yel’

and by restricting the sum for a given ball B (z, R), we have

> pnlmyuly) <1,

y€B(z,R)
1 1
. < — .
yE€B(z,R)

If we know that the left hand side dominates the diagonal term which means
that some kind of mean value inequality holds for it, we are ready if R ~
e(z,n):

1 1
cpn (z,7) < Wye%ﬂ)pn (T, y)p(y) < V(o R)
So we need c
Pn (xax) < m Z Pn (xay)ﬂ(y) (8'1)

yEB(z,R)

This type of mean value inequality is well known in classical diffusion theory
and it is used for random walks as well (cf. [27]).
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8.2 Mean value inequalities

Definition 8.1. The space-time measure v is induced by p:
v ([s.1] x A) = (t — ) (A)
forACT;t>s>0.

Definition 8.2. We say that PMVy (F'), (the strong form of) the parabolic
mean-value inequality with respect to a function F holds on (I', 1), if for fixed
constants 0 < ¢1 < ¢ < 3 < ¢4 < ¢5,0 < 6 < 1, there is a C > 1.
such that for arbitrary x € I', n € N and R > 0, using the notations F =
F(z,R),B=B(x,R), D=0,c5F| x B, D™ = [c1F,coF] x B(z,0R), Dt =
[esF,caF] x B(x,0R) for any non-negative Dirichlet sub-solution of the heat
equation

ABu > d,un,
on D, the inequality
C
mAXU < Y wly)nly) (8.2)

(i,y)eD~
holds. (See Figure 8.1.)

Definition 8.3. We say that wPMV (F), the weak parabolic mean-value
inequality with respect to a function F holds on (I, ), if for fized constants
0<c1 <ca<ez<cs,0<6<1, thereis a C > 1. such that for arbitrary x €
I', n € N and R > 0, using the notations F = F(x,R),B = B(z,R),n =

csF D = [0,c5F] x B, D~ = [e1F,caF] x B(z,dR), for any non-negative
Dirichlet sub-solution of the heat equation
ABu > d,un,

on D, the inequality

holds.
Definition 8.4. We shall use PMV (F) if PMVs (F) holds for 6 = 1.

We shall omit the function F' from the notations PMV (F') if F = E, or
from other circumstances it is clear that F' is unique and there is no danger
of confusion.

Definition 8.5. The mean value inequality (MV) holds if for allz € I', R > 0
and v > 0 on B(x, R) is a harmonic function on B = B (z, R),

C

u(zr) < m%u(y)ﬂ(y)~ (8.4)
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B(x,2R)

time

B(x,cR)

-
4F(x,2R)

B(x,cR)

2R

space

Fig. 8.1. The test balls for PMV

Definition 8.6. We say that the mean-value property (MVG) holds for
Green kernels on (I', ) if there is a C > 1. such that for all R > 0,z € I,
B=B(z,R) andyeI,d=d(z,y) >0,

c
Bly,z) < oD ZGBZ(;E’(D 9"y, 2)u(z) . (8.5)

9

Definition 8.7. We say that a Green kernel satisfies the upper estimate (go,1)
on (I, ) if there is a C > 1. such that for all R > 0 and z,y € I',d =
d(xz,y) >0,B =B (z,R),

(z, R)

E
B
<(C———=.

(8.6)

8.3 Diagonal estimates for strongly recurrent graphs

In this section we prove local diagonal estimates for recurrent graphs. The
proof uses A-resolvent which will be further extended to cover the transient
case. Since the recurrent case is much simpler, it is useful to study it prior
to the general case.

Theorem 8.1. Assume that the random walk is strongly recurrent on
(I, ): there is a ¢ > 0 such that for all z € I''R > 0,

p(x, R.2R) > cp ({2}, B° (2,2R)). (8.1)

If (po),(VD),(TC) and (MV) holds, then there is a C' > 0 such that for all
rel,n>0,
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P, (z,z) < CV(xue(zCﬂZn))'

Let us define the A-resolvent as follows:

Gi(z,x) = Z e P (x, ).
k=0

The starting point of the proof of the DUF is the following lemma for the
A—resolvent.

Lemma 8.1. In general if \™' = n, then

Py (z,2) < cAGr(z, ).

Proof The proof is elementary. From eigenfunction decomposition it fol-
lows that PQE;(%’R) (z,z) is non-increasing in n. For R > 2n, PQEZ(”’R) (z,z) =
Py, (z,x), hence the monotonicity holds for Pa,(z,z) in the 2n < R time

range. But R is chosen arbitrarily, hence Ps,, is non-increasing and we derive

e’} [e%s} n—1
Gy(z,z) = Zef)‘kPk(x, x) > Z efAQkPQk(z,x) > Z efAQkPQk(z,x)
k=0 k=0 k=0
1— 67)\2n
> Pzn(fﬂ,l‘)ﬁ-
Choosing A~! = n the statement follows. |

Lemma 8.2. If (E) holds and 1/\ < $E(z, R), then
Gi(z,z) < cGP(z,z),

where B = B (z, R)
Proof Let &) be a geometrically distributed random variable with parame-
ter e=*. We can easily see that

GB(z,2) = Gy(z,2) + B, (I(To r > 6)GP(Xe,, 7))
—E.(I(Ty,r < &0)GA( X1, 1, 2)), (8.2)

and
Ga(z,x) < P(Tyr > §>\)71GB(93,:1:).

Here P(T,,r > &)) can be estimated thanks to (6.13),

P(Tm,R 2 5)\) Z P(TJ;,R > n, €>\ é n)

E—n
>PE<n)P(Tyr>n)>cd—= >
> P <n)P(Tyr>n)>c 5on ¢

if \™! <n=3E(z,R) and (E) holds. [ |
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Proof [of Theorem 8.1] Combining the previous lemmas for A™' = n =
1E(z,R), B = B (z, R) we obtain
Py (2,2) < eAGa(z,7) < cE(x, R) " 'G®(x, x).

Now let us recall from (3.4) that GB(x,z) = pu(z)p({z}, B¢) and let us use
the conditions to obtain

P (2.2) = pla)p({a}, BY) < Cula)ple, R, 2R)
Cul) __ Cul)Bw, R)
~ XMz, R)V(z,R) = V(z,R)
and from Lemmas 8.1 and 8.2 it follows that
Pyy(z,7) < Cp(a) E(z, R) ™ p({z}, B°)

Cu(x)E (z,R) _ Cu(z) Cp(z)
S B RV R) = Ve, R) = Viz.e(n)

8.4 Local upper estimates and mean value inequalities

After all these preparations, we can state the main result of this chapter.

Theorem 8.2. Assume that (I, ) satisfies (po), (VD) and (T'C), then the
following statements are equivalent.

1. The local diagonal upper estimate DUE (E) holds, i.e.

pn(z,2) < 7; (8.3)
V(z,e(z,n))
2. the local particular upper estimate PUE (E) holds, i.e.,

1
pM%wSC(W%d%MW@&@mD>’ ®4)

3. the upper estimate UE (E) holds, i.e.

exp [_c (E(r,dn(x,y» ) Bl]

V(z,e(x,n)) ;

Nl=

pn(z,y) <C

PMYV (E) holds;
wPMV (E) holds;
(MV') holds;
(MVG) holds;
(go1) holds.

The most sophisticated part of the proof of Theorem 8.2 is showing
(9o1) = DUE (E) and UE (E). This will be given in Section 8.5. The
equivalence of the other conditions will be shown in Section 8.8.

4
b.
6.
7.
8.
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8.5 A, m-resolvent

In this section we present a refined technique of the resolvent method which
was developed in [7] and [49] to provide a unified treatment for recurrent and
transient diagonal upper estimates.

8.5.1 Definition of A\, m-resolvent

For any non-empty finite set B C I, for all real A > 0 and integer m > 0,
define the A\, m-resolvent of A in B as

—m

GY,, = (A —AP)
It follows from the definition that
Gﬁo =1 and Ggl =GB,

(8.6)

where GP is the usual Green function in B. Clearly, for any m > 1, we have
GY10GY iy =GR (8.7)
Since AP = PB — 1, from (8.6) we obtain
GEL=(A+DI-PP) " =wm (1-wPB)™™,

where w = (A + 1)71. Expanding it by Taylor’s formula, we obtain

Gf’m =w™ <I +mwP? + Muﬂ (PB)2 + > = ZQm(n)a/”mPf ,

2
n=0
(8.8)
where
1 m=0,n=0,
Qm(n)=40 m=0,n>1, (8.9)
n+m—1
( m—1 )’ m Z 1

By the formula (8.8) we extend the definition of Gﬁm to infinite sets B. If
A > 0, then the series in (8.8) always converge and Gf,m < o0. If A =0, then
Gﬁm may be equal to occ.

The A, m-resolvent obviously has a symmetric kernel defined as

G/\m:ry

IRm (@ y) = ZQm Wl (2, y).

If B is finite and m > 1, then (8.6) implies
(A= N gem=—98m_1 inB. (8.10)
It is easy to see that by considering Gf’m as an operator, we have

[ en I ef

7m|

| <E(z,R)™. (8.11)
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8.5.2 Upper bound for the 0, m-resolvent

Lemma 8.3. Let the graph (I, 1) satisfy the conditions (VD) + (go,1). Then
for anym > 1, for allz € I', R > 0 we have

gow(@,y) < Cm.
Proof The case m = 1 follows from (go,1), so we can assume m > 2 and
argue by induction in m. For simplicity write B = B(z, R), G§ = G, and
95 = 98- Assuming y € B(z, R), let us set r = d(z,y)/2 and observe that
the balls B(z,r) and B(y,r) do not intersect. Therefore, by (8.7),

(8.12)

9o (@, y) = > gh 1 (x,2)gt (2, y)u(z)

z

IN

Yoo+ D | ama@ el (= yu).

ZQB(ZL’,"‘) Z¢B(y’7‘)
Writing
() =98 (59l egnemy and hz) = gn (@:2) Liognn)

we obtain
g (x,y) <GP f(x) + GTh(y). (8.13)

Since the Green kernels in question are symmetric and increase with B, by
(g0,1) and (VD) we obtain,

; E(y,4R) E(z,5R)
Ifll= sup g7 P (zy)< sup g7y, 2)<C <C ,
z¢B(y,r) ! z¢B(y,r) ! V(y,r) V(.Z',T‘)
and by the inductive hypothesis we get
© E(z,5R)™ !
h||= sup gfl(_’R) z,2) < C——r—"7T7+——
(|2 oup  Imi (z,2) Vo)

By combining (8.13), (8.11) and the above estimates for || f||,||g|l, we obtain

(8.12). |

8.5.3 Feynman-Kac formula for polyharmonic functions

Let B be a non-empty finite subset of I'. Let f be a function on I" such that
Af—=Af=0 in B. (8.14)

Then the function v = Gf’mf satisfies
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(A=XN""u=0 inB. (8.15)

Therefore, v, is a A-polyharmonic function. Moreover, v satisfies the following
boundary conditions outside B:

v=0, (A=Nv=0, (A=N>v=0, ., (A=N"v=(=1D)"F (8.16)

so that v can be regarded as a solution to the boundary value problem (8.15)—
(8.16). Conversely, any solution to this problem is given by

B
v= G)\,mfa

where the boundary function f has to be extended first to B to satisfy (8.14).
The following statement can be considered as a probabilistic representation
of the solution to (8.15)—(8.16).

Lemma 8.4. (Feynman-Kac formula) Let f be a function on I' satisfying

Af —Af=0 in B. (8.17)
Then for any x € B,
f(z) =E, W f(X7)] (8.18)
and furthermore, for any m > 0,
G (@) = By [Quar (D)™™ f(X7)] (8.19)

where T' = Tpg is the first exit time from B.

Proof For any integer m > —1, write

U (@) = Eg [Quia (T)w T f(X7)] - (8.20)

Clearly, v_1 =0 in B, vg = f in B® and v,, = 0 in B¢ for all m > 1. Let us
prove that for all m > 0,

Avy, — ANy, = —Umm—1  in B. (8.21)

Indeed, for any = € B, the Markov property implies
E, [Qm+1(T - 1)wTil+mf(XT)] = (8'22)
> Py, [Quit (T f(X1)] = Pum(y). (8.23)

Yy~

By the property of binomial coefficients, for all m > 0 and T' > 1 we have

Qmi1 (T = 1) = Quia(T) = Qm(T).

Hence, the left hand side of (8.22) is equal to
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Ew [Q?n-ﬁ-l(T)wT_lerf(XT)} - EL [QWL(T)WT_lerf(XT)}
= w o (z) = vpm_1(2).

By substituting this in (8.22) and using w=! =1+ )\, we obtain (8.21).

For m = 0, we obtain Avy — Avg = 0 from (8.21). Since vg = f outside B,
we obtain vg = f also in B. Therefore, (8.18) follows from (8.20) for m = 0. If
m > 1, then by solving (8.21) with the boundary condition v, = 0 outside B,
we obtain v,, = vam,l. Therefore, v,, = Gf,mf, whence (8.19) follows. W

Corollary 8.1. For any non-empty finite set B C I' and for any non-negative
function f in I' such that Af —A\f =0 in B,

2
(GLnf (@) < emf(@)GFo f (@) (8.24)

for all z € I' and for all A\ >0, m > 0.

Proof Using notation (8.20), by the Cauchy-Schwarz inequality we have

v (@)? < By [T f(X1)] By [Q2, o (T2 f(Xp)] . (3.25)
By (8.9), we obtain Q2 (1) < ¢,Qam+1(T). Hence (8.25) implies v2, <
CmUoV2m which, by Lemma 8.4, coincides with (8.24). [ |

Lemma 8.5. Assume that (E) holds on (I, j1). Let B = B(x,r) and let v be a
function on B such that 0 < v < 1. Suppose that in B v satisfies the equation

Av = v, (8.26)
where X is a constant such that
E(z,R)" <A (8.27)
Then i
v(z) <e ¢, (8.28)
where ¢* = —log (1 —¢),e = = > 0, C is the constant in the condition (E)

2C
(see Figure 8.2).
Lemma 8.6. Assume that (I', i) satisfies (E). Let B = B(x, R) be an arbi-
trary non-empty ball on I', and let v be a function on B such that 0 < v < 1.
If v in B satisfies the equation

Pv =M
with a constant \ such that
E(z,R)"" <) (8.29)
then
c* R
< S — .
v(z) < exp 2 ey ) (8.30)

Here y € B mazimizes e (y, )\_1) iy € B and c* >0 is from Lemma 8.5.
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f
€ )
1
| A=B(x,r )~
X

Fig. 8.2. The depression of v

*

Proof From the assumption (8.29) and Lemma 8.5 we obtain v(z) < e~ .
If in addition we have
R<e(y,A1), (8.31)

then (8.30) is trivially satisfied. In particular, if R is in the bounded range,
then (8.31) is true because A is bounded from above by (8.29). Hence in the
sequel we may assume that

R>Cand R>e(y,A7"), (8.32)

or in another form
AN'<E(y,R)<E(z,R).

Let us choose a number r as r = ¢ (y, )\_1). By the definition of y Lemma
8.5 applies in any ball B(z,r),z € B(xz,R) of radius r since e (z,)\_l) <
e (g, )\_1) = r which means

A< E(z,r) < E(z,7).

Let x;, 7 > 1 be a point in the ball B(z, (r+ 1)i), where v takes the maximum
value in this ball, and let m; = v(z;). For i = 0, we set mg = v(z). For each
i > 0, consider the ball A, = B(x;,r). Since

A; € B(zi,r+1) C Bz, (r +1)(i + 1)),
we have

maxv < Mmy;41-
A;
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By applying Lemma 8.5 to the function v/m;41 in the ball A;, we obtain
m; S (]. - €)mi+1.

By iterating this inequality k = | R/(r+1)] times and using m, < 1, we arrive
at
v(z) =mo < (1 —e)f =e <k, (8.33)

Under the conditions (8.32) and (8.29), we have

hence (8.30) follows from (8.33). |

Corollary 8.2. Assume that (I, u) satisfies (E) Let f be a non-negative
function on I" which satisfies in the ball B = B(x, R) the equation Af—\f =0
with a constant X € (0,1). Then f admits the following estimate at the point
x:

f(z) < Cexp max f. (8.34)

B
e(y, A7) | B

Here C,c > 0 are constants depending on the conditions.

Proof Thanks to the maximum principle, f (y) < supg. f for y € B and
from applying Lemma 8.6 to v = f/supg. f the statement follows. The
restriction A™! < E (x, R) can be eliminated since if A™* > F (z, R), then
by definition e (g,/\_l) > e (.13,)\_1) > R, and E(TI;I) < 1 and C can be

adjusted to satisfy (8.34). [ |

Corollary 8.3. Under the conditions of Lemma 8.6, we have

Gﬁlf(x) < CE (z, R)l exp l—ce(yil)l sgle 7

for any non-negative integer I.
Proof The statement follows from Corollary 8.1, 8.2 and (8.11). |

8.5.4 Upper bound for A, m-resolvent

Theorem 8.3. Assuming (po) the conditions (VD) ,(TC) and (go,1), it fol-
lows that for a large enough m > 1 and for all0 < XA < 1, z € I, the inequality
(g)\,m)

)\—m

m(®:7) < OG- 3Ty

(8.35)

holds.
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We start with a lemma.

Lemma 8.7. Assuming that (I, 1) satisfies (po),(VD),(TC) and (go,1), for
allx € I', 0 <r < R, we have

E(%R)mex . R
Vo) T e

where y mazimizes e (y,\"!) iny € B(z, R)
Proof For simplicity, write A = B(x, R), B = B(x,r) and set

I (2, x) — g2 (,0) < C

m ?

Um(y) = ghm (T, 9) — 98 (2, 1).
Clearly, we have vy = 0 and Av,, — Av,, = —v,,—1 in B for m > 1. Therefore,
VUm = GRvp_1 +u,, in B, (8.36)
where u,, is defined by

{Aum—/\umzoinB,

Um|B“ = Um.-
By iterating (8.36) and using vy = 0, we obtain
U = G§m71u1 + Gf’mfzw + oo+ Uy (8.37)

By Corollary 8.3, we have that

sup vy, (8.38)

GBui(z) < CE (z,7r) exp —e—
’ e(gA71) | am

and Lemma 8.3 yields

supv; = sup gy,(z,y) <C (8.39)

A\B yEA\B Vi(z,r) "

Therefore, from (8.37), (8.38), and (8.39) we obtain

_ B Y < E m—1 o .
U () ;ka_zul(m) < C’; (z,r)™ " exp l e . )\1)] sup v;

A\B
E(z, R)™ R
< (—— S —
=V e"p[ A

b

which was to be proved. ]



8.5 )\, m-resolvent 107

Proof [of Theorem 8.3] From the inequality (7.5) (which follows from the
conditions by using Proposition 7.1), we have the constant Ag and without
loss of generality we can assume that Agp > 2. Let R = A’Jij and B, =

B(z, AY), Ex = E(x, Ri,). We have
(o)
grm (@, x) = g3°, (z,2) + > (gA’;f — gk, (, x))
k=0
The term g/]\g’?w(x, x) can be estimated as follows:

g2 (T, 7) ZQm Y tmpB@D (g 2) = Qm(O)meOB(m’l)(x,m) =w" <1,

n=0

By Lemma 8.7 we obtain

o Em
Dom(z,2) <1+C» exp |—c el ML (8.40)
s )\ Vk;
2

k=0

where Y, 8 maximize the term e (y, /\_1) in By. Let us observe that we have
used (go,1) only for y € I',d (z,y) > %FR'

Let R = e (;v,)\’l), E = E(z,R) and let [ be the smallest integer for
which AE; > 1. For all ¢ < [, we use

E; <2'E
and '
Vi < ATV
to get

=0 I =0
-1 i—l
E™ 2m E™
< —_ <
- CV(x,R) — (A%) - CV(J:,R)

if m > alogy Ag. The upper part of the sum can be estimated as follows.
Write n = [A™!| and observe that from (7.5) (which follows from (wT'C),
hence from (T'C) as well) it follows that

R, > A%—l_lR = A’E_l_le (z,n) > ce (:U, 2i7ln) ,

while from (T'C) we get
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and
oo R; m AZ V(:E,R) m
S Lot el () et
(8.41)
P S
(8.42)

It is clear that the sum we have obtained is bounded by a constant depending
on Ag, 0 since the sum decreases faster than a geometric series. Finally, from
(VD) it follows that V(xz, R) < CR* < CE(xz,R)™ if m > «alogy, Ag which

means that the term 1 in (8.40) is also bounded by CE(I R}%) Hence
E(z,R)™ AT
m &y < c = 5
9am(z,2) V(z, R) V(z,e(z,\71))
which was to be proved. |

Remark 8.1. In fact, we have used Lemma 8.7 only for r = R/Ag which means
that in all our conditions we can assume d (z,y) > cR.

8.6 Diagonal upper estimates

Now we are in the position that we can prove the diagonal upper estimate.

Theorem 8.4. If (I', i) satisfies (VD) and (gx,m), then for all z,€ I''n > 1

Pul:2) S G ) (8.43)
and o
x, 8.44
) S e Ve ) (849
hold.

Lemma 8.8. For all random walks on weighted graphs, x,y € A C I''n,m >
0,
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Proof  The proof is standard:

p\? a1
u(Z)) Pm(z’y)u

1/ 1/2
A 2 1 p(z) 2
- @Pﬂ " m) [ory
) 1/2 1 1/2
A A -

N (Péé‘ (&) 1 (156))1/2 (P;’" ) ft?l/)) N '
n

Proof [of Theorem 8.4] Let us first prove the following inequality: if A =
n~1, then

1
Phin 0:0) = Pl () 1 = S P 09 (

pan(z,2) < CA" gy m(z, ). (8.46)

-1

Indeed, pok(x, ) is non-increasing in k. Therefore, for A = n~" we have

Irm (T, 7) ZQm YwFpp(z, ) >ZQm 2k)w* oy (x, )
k=0

> ¢ R N (5,7) 2 en™e (2,3,
k=1

(where we have used w?* > (14 1/n)">" > e~2) whence (8.46) follows. By
the hypothesis (gx,m), we have

< ¢ ,

AV (z,e(x, A1)

which, together with (8.46) implies DUE for even n. To prove PUFE for even
n, apply Lemma 8.8:

g)\,m(x, 1’)

C
S e Vs e )
and PUF follows. By the semigroup property, we have

Pant1(z,y) = > Pi(x, 2)pan(z,y) < suppan(z,), (8.47)

zZ~T

an(x y < \/p2n {E x)pZn(

b

whence by (po)

C
Pont1(z,y) < sup pan(z,y) < sup VooV )

By (VD) and (TC), V(z,e(z,n)) ~ V(z,e(xz,n)) for all z ~ z, therefore,
PUE (E) and DUE (E) follow for odd n. Finally, PUE (E) and DUE (E) for
n =1 follow directly from the definition of p, (z,y). |
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8.7 From DUFE to UFE

The proof is an easy modification of the nice argument given in [45].
Lemma 8.9. Let r = d (z,y), then

Don (2,y) < Py (Tyr <) ng}lczgn pr (v,y)+ Py (Tyr <n) max pi(z,2).

<k< n<k<2n

vedB(x,r) 2€0B(y,r)
(8.48)
Proof The statement follows from the first exit decomposition starting
from z (and from y respectively), and from the Markov property. |

Exercise 8.1. The development of the proof is left to the reader as an exer-
cise.

Theorem 8.5. (pg) + (VD) + DUE (E) = UE (E).
Lemma 8.10. If (po), (VD) and F € Wy hold, then for all € > 0 there are
C.,C > 0 such that for all k > 0,y,z € I''r = d(y, 2)

V(y, f(y, k) F(y,r)\ D

Vi Fls 1)) eC | ——= )
V (v, f(2,k)) k

Proof Let us consider the minimal m for which f (y,m) > r,

fly.k) < fy,k+m)
and let us use the anti-doubling property with 3’ > 0 to obtain

¢mem@)<¢V@J@%+mD

< C.exp

Viz f(2.k) Vi(z f(2,k))
f(y, k+m) /2 k+m ﬁ_ m—1+1)2
<o(Fpem) <o ()" —e(ie )
<C(1+F(y’;)+1>2%/

< Ccexp

o(Fn)™)

Here we have to note that from Remark 3.11 it follows that 5 > 1, further-
more, from the conditions it follows that a, 3 > 0. The manipulation of the

a
exponents used the trivial estimate 1 + za < (1 + x%> , where x,a > 0. As
a result, by repeated application of (T'C') we obtain that
\% k F @D
(. (4,k)) d% %M) 1.

V(o f (o, k) = G5
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Proof [of Theorem 8.5] First of all, let us recall that £ € Wy as it is clarified
in Proposition 7.7. If d (x,y) < 2, then the statement follows from (py). We
use (8.48) with r = 1d (z,y) and start to handle the first term in

Po(Tep <m) max  pi(v,y).
vEOB(z,r)

Let us recall that from (7T'C) it follows that
P(T,, <n) < Cexp[—cky(n,7)], (8.49)

and let us use r < d (v,y) < 3r and (6.7) to get

. (wﬁ] |

Let us treat the second term. First we observe that

P, (T, ,<n)<Cexp

1

P2k+1 (yv ’U) < Z Py, (y7 Z) P (Z7 U) [ (’U) (850)
1
= ;JP% (y,2) P (v, 2) e

S gls;(mk (ya Z) Z P ('U, Z)

v

= max pay (¥, 2) -
zroy

Let us recall that

pak (2,y) < /par. (z, ) par (y,9),

and by using the doubling properties of V' and F it follows that for w ~ v
d (y,v) ~ d(y,w) (provided v, w # y)

Jax - pi (w,y) (8.51)
weHB(x,r)

<
< dax - par (v,9) (8.52)
v~wEIB(x,r)
< max ¢ (8.53)
n<2k<an  /V (y,e(y,2k))V (v,e(v,2k))
)

v~weIB(x,r

C
< max _ .
n<zk<on V (y,e(y,n))
v~weIB(x,T)
Let us observe that d (v,y) < 3r +2 < 5r if r > 1, and let us apply Lemma
8.10 to proceed:
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max  pok (v,Y) Pp (Ter <n)

n<2k<2n
v~wEIB(x,T)
o (E(y,sv»)wlw . (E<>)<] .
n n
By choosing € enough small and applying (T'C'), we have the inequality

c
e (E(xd(xy))>w>]

Ve
ot

By symmetry, it follows that

C.exp

max v ex
n<k<2n Pk (v,y) exp

vEIB(x,r)

1 n 1 )ex
Vi e@n)  Vigen)) T

C <1+V(x,e(a:,n))>ep
X
V(z,e(x,n)) V(y,e(y,n))
Now we use Lemma 8.10 to obtain
V (z,e(z,n)) (E(w,?r))“?i”
———— <= < (C.exp |eC | ———= ,
V(y,e(y,n)) n

and € can be chosen to satisfy eC' < 5 to receive

(1o (Bt 7))

20 | c(B@d@y)\T
pzn(x’y)SV(x,e(xm)) p[ 2< n > ]’

which is the needed estimate for even n. For the steps of an odd number the
result follows by using, for « # y, the trivial inequality (8.50) and d (z,y) ~
d(z,2) if z # x,y ~ z. In particular, if the maximum in (8.50) is attained at
x = z, then the statement follows from DUE and (py) . |

n

pon (z,y) < C (

—c (E(m,d(:my))> -1

n

—c (E(%d(%y))) G

Remark 8.2. With a slight modification of the beginning of the proof we can

get

Cexp[—cky (n,7)] Cexp[—cky(n,r)]
V(z,e(z,n)) Vi(ye(yn) ’

where r = 1d (z,y) which is sharper than the above upper estimate. Let us

note that our deduction shows that (8.54) is equivalent to the upper estimate.

Pn (2,y) < (8.54)
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8.8 Completion of the proof of Theorem 8.2

In this section we prove that each condition of Theorem 8.2 follows from the
previous one. We will show that

PMV (E) = wPMV (E) = (MV) = (MVG) = (g0,1) -
The first two implications are trivial, so it is enough to deal with the rest.
Lemma 8.11. If (py) , (VD) and (T'C) hold, then
(MV) = (MVG) = (go0,1) -

Proof  The implication (MV) = (MVG) follows from simply applying
(MV) to u(y) = gV (y,w). On the other hand,

(MVG) = (g0,1)

is immediate. If d = d (z,y) > R, then g% (z,4) = 0 and there is nothing
to prove. Otherwise the extension of the summation, (VD) and (T'C) imply
the statement for z € B (z,d/2) :

¢ E(z,R)
vEBZW) 9 (. 0)(v) < g Bl B) < O

B
<
90,1 (y?z) — V(x,d)

Theorem 8.6. Assume, (po) and (VD) for (I',u). Then for F € Wy

DUE (F) = PMV (F).
Proof Let us consider a Dirichlet solution w; (w) > 0 on B (x, R) with
initial data ug € ¢ (B (z, R)). Let F' = F (2, R) = E (x, R). Consider v; (z) =
p(z)u; (2), 0 < ¢p < ca <c3 < cqgand n € [esF,caF],j € [e1F,caF]. By
definition,
un (w) < P (w,y) ug (y)
yel’
and
va(w)= Y PP (yw)vy(y) < plw)maxpl_; (y,w) Y v (y),

yeB
yEB(z,R) yEB(z,R)

from which by p? < p and DUE, in particular by PUE we have, that

c
(W) < 5 (w, j <— j .
un (w) < maxp;_; (w y)ye;;,muj (W) 1 (y) Vo T =) yEB%,R) u; (y) 1 (y)

From wusing the doubling properties of f and V, it follows that
V(w,e(w,n—j)) ~V (z,R) and
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C

V (z,R) . uWn). (8.55)

yEB(z,R)

Unp, (w) <

Finally, by summing (8.55) for j € [c1 F, coF], we obtain

C co F
un () £ T YooY we).

j=c1F yeB(z,R)

This means that this inequality holds for all (n, w) € [c3F,caF]xB (z,R) = ¥,
and using the properties of V' and F' again, it holds for all y € V (z, R) and

CQF

C
max u < F(y,2R)V (y,2R) X > wwnr) (8.56)

j=c1F yeB(z,R)

is also satisfied. |
Proof [of Theorem 8.2] Let us assume that the conditions (pg), (V' D), (T'C)
hold. From Theorem 8.3 and 8.4 it follows that

(90,1) = (9a,m) = DUE(E),

and E € Wy. From Lemma 8.11 we know that (MV) = (go,1). It is also
clear that
DUE (E) <= PUE (E)

and PMV (E) implies MV. Finally, we know that £ € Wy, and Theorem 8.6
provides DUE — PMYV. |
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8.9 Upper estimates and the relative Faber-Krahn
inequality

In this section another set of conditions, isoperimetric inequalities are given
and we show their equivalence to diagonal upper estimates. Predecessors of
these relative isoperimetric inequalities are discussed in Section 4.

Definition 8.8. Let us write

k(n,A, B) = rréigl k. (n,d), (8.57)

where d = d (A, B), and
k(n,A, B) =max{k(n,A,B),k(n,B,A)}. (8.58)

Theorem 8.7. Assume that (I, p) satisfies (po), then the following inequal-
ities are equivalent (assuming that each statement separately holds for all
z,yeI',R>0,n>0,DCAC B(x,3R),B = B(x,2R) with independent
0,C>0,0>1)

E(A) < CE (a, R) (ZE;;Y; (FKE)
MA)™t < CE(x,R) (/’jgg;)é; (FK)
o(D, A (D) < E (&, F) (fj(g)é; (FKy)
pu(,2) < o (x72m7n)) (8.59)
and (VD) + (TC);
o (29) < V(x,ec(x’ e _CE(a:,d(i,y))B%] UE®)

and (VD) + (TC),
where e(x,n) is the inverse of E (z, R) in the second variable.

Corollary 8.4. If (I', ) satisfies (po), (VD) and (TC), then the following
statements are equivalent (suppressing the quantors and assuming that the
statements hold for all x € I''R > 0,n > 0,D C A C B = B(x,2R) with

independent 6,3 > 1):
B4 <c<“(‘4)>6' (8.60)
E - ’ '
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SgeGd)
() &) e

P (z,2) < v (x,ec(%n))’ (8.63)

o (0) < e o | (W)] WE E)

Remark 8.3. By comparing the main result of the previous chapter to that of

the present one, it can be immediately recognized that the mean value inequal-

ity is equivalent to the relative isoperimetric inequalities (FKE) , (FK), (FKp)
and (8.60 — 8.62) provided that (V' D) and (T'C') hold. In [50], a direct proof of

(MV) = (FK) is given for measure metric spaces which works for weighted

graphs as well.

Remark 8.4. Let us sketch the main implications. Under (po), (VD) and
(TC).

(FK) < DUE

S0l TN
(FKp) — (FKE) UE «— PMV (E)

8.9.1 Isoperimetric inequalities

In this section we prove and apply the following two statements to show
that all the isoperimetric inequalities in Theorem 8.7 and Corollary 8.4 are
equivalent. Let us recall that under the conditions (pg), (VD) and (T'C),

A (z,2R) < E(2,2R) < E (z,2R) < p(z,R,2R) v (z, R,2R)  (8.64)
holds.

Proposition 8.1. The following statements are equivalent.

E(A) < Cu(A) for all finite AC T, (8.65)
AL (A) < Cu(A)° for all finite A C T, (8.66)
p(D,A) (D) < Cu(A)° for all finite D C ACTI. (8.67)

Proof [of Proposition 8.1] The implication (8.65) = (8.66) follows from
Lemma 2.3, (8.66) = (8.67) from Theorem 3.1, and finally (8.67) = (8.65)
from Proposition 4.1. [ |
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Proposition 8.2. The statements (FKE),(FK) and (FKp) are equivalent
and so are (8.60),(8.61) and (8.62).

Proof The statement follows from Proposition 8.1. |

Proposition 8.3. Fach of the statements (FKFE),(FK) and (FKp) implies

(VD) and (TC).

Proof First, let us observe that if one of them does so, then all of them do

so, since they are equivalent by Proposition 8.2. So we can choose (FKE).

Let A = B(x,R), then A = B(y,2R) and we have immediately (VD) and

(TC). |
Proposition 8.3 means that the volume and time comparison principles

(VD) and (TC) can be set as preconditions in Theorem 8.7, as it is done in
Corollary 8.4.

Proposition 8.4. Theorem 8.7 and Corollary 8.4 mutually imply each other.

Proof According to Proposition 8.3, we can set (VD) and (T'C) as precon-
ditions, then using (7.3) the right hand side of each inequality F (z, R) can
be replaced by the needed term, thereby we receive that (FKFE) = (8.60),
(FK) = (8.61) and (p) = (8.62). The opposite implications can be seen
by choosing R’ = 2R and applying (V D), (T'C) and (8.1). This clearly gives
the statement, if any of the isoperimetric inequalities is equivalent to the di-
agonal upper estimate, then all of them are. |

8.9.2 On-diagonal upper bound

In this section we shall show the following theorem which implies Theorem
8.7 according to Propositions 8.4 and (8.2).

Theorem 8.8. If (I, ) satisfies (po), (VD) and (T'C), then the following
statements are equivalent:

A1 (A) < CE(x,R) (Zg)é for all A C B(x,2R), (8.68)
pu(7,7) < V(xeC(xn)) (8.69)

8.9.3 Estimate of the Dirichlet heat kernel

Remark 8.5. Let us recall Lemma 5.1. Given C,a > 0, and assuming that for
any non-empty finite set A C I,

MA)! < aC (@)6. (8.70)
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Let f(x) be a non-negative function on I" with finite support, then

26
||f2(HjZH) < CE(ff).

Now we have to make a careful detour as it was done in [27] and [48]. The
strategy is the following. We consider the weighted graph I'* with the same
vertex set as I' with new edges and weights induced by the two-step transition
operator Q = P2

Py = 1 (%) P (2,y) .

If I'* is decomposed into two disconnected components, due to the period-
icity of P the applied argument will work irrespective of which component is
considered. We show that (pg),(VD),(T'C) and (FK) hold on I'* if they
hold on I'. We deduce the Dirichlet heat kernel estimate for Q on I'*, then we
show that it implies the same on I'. We have to make this detour to ensure
that

q(x,z) >co>0

holds for all € I'"* which will be needed in the proof of Lemma 8.14.
Lemma 8.12. If (po),(VD),(TC)and (FK) hold on I', then the same is true
on I'*.

Proof The statement is evident for (pg) and (VD). It is worth mentioning

here that p* (z) = p(z), and from (2.11) we know that p(z) ~ p(y) if
x ~y. Let us observe that

B(z,2R) C B (z,R), (8.71)
B* (z,R) C B(z,2R) (8.72)

and
V*(y,2R) <V (y,4R) < C*V (x, R) (8.73)

< 2 (E* (z, R/z)) < C?V* (z,R).

So the volumes of the above balls are comparable.
The next step is to show (T'C).
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B* (y, 2R) _ Z Z Qf*(yQR) (y7 Z)

2€B*(y,2R) k=0

Z Z PB(y 4R) 2)

2€B(y,4R) k=0

B(y,4R) AR
Z ZP WA (4, 2 )‘*‘sz(fl ' (y.2)

z€B(y,4R) k=0
— B (y,4R) < CF (1, R/2)

_ Z ipkB(z,R/Z) (fE,Z)

2€B(x,R/2) k=0

B(z,R/2 B(z,R/2
= Z Z P%(x /2 (z,2) + sz(_:l /2 (z,2).
z€B(z,R/2) k=0

IA

IN

Now we use a trivial estimate.

P%Jrl Z PB(I R) (z,w) PE@E) (), 2) (8.74)

wn~z

< ZPB(IR

wn~z

By summing up (8.74) for all z and recalling (2.12) which states [{w ~ z}| <

pi, we receive that

B(z,R/2 B(x,R/2
Z P2k(+1 /)(J;,z)g Z ZP%( /)(wi)

z€B(z,R/2) z€B(z,R/2) w~z

<C Z PZi(Z’R) (z,w).
wEB(x,R/2)

As a result, we obtain that

0 —
E (2R <C Y SRR (a,2)

2€B(x,R/2) k=0
< CE*(z,R/2+1) < CE* (., R).

This shows that (T'C') holds on I'*. We have also proved that
cE* (z,R) < E(z,R) < CE* (z,R). (8.75)

It remains to show that from

1 CE@R) (“ ) ))6 (8.76)
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it follows that

. 5
A*EA) < CE* (2, R) (%) (8.77)

holds as well. Let us recall the inequality (5.17):
A (4) = A (4) (8.78)

By collecting the inequalities, we get the statement.

p@ N\
MM>SM>§0E@R+”<va+w>

< CE*(z,R) (1%)6'

In order to complete our proof we need the return from I'* to I'. This is
given in the following lemma.

Lemma 8.13. Assume that (I, 1) satisfy (po) (VD) and (T'C). In addition
if DUE holds on (I'*, ), then it holds on t (I, j1).

Proof From the statement

C

S e )

and from the definition of ¢, (8.73) and (8.75) it follows that
< ———F— .

pan (2,) < V(z,e(x,2n))
Finally for odd times the statement follows by a standard argument. From

the spectral decomposition of pP @R) for finite balls we have that

B(z,R B(xz,R
P2n( ) (z,z) > P2n(+1 ) (z,7)

and consequently,

pan (,2) = Jim py ™" (z,x)
(

. B(z,R
lim anil ) (iC, .’E) = P2n+1 ((E, {E) 9
R—oo

Y

which gives the statement by using (VD),(TC) and e (z,n) ~e(z,n+1). W
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Lemma 8.14. If (pg) is true and (FK) :

* (g s
MA)™t < CE* (x,R) (W) (8.79)

holds for all A C B* (x,R) on (I'*,u), then for all z,y € I’

B*(z,R C E* (ZL‘,R) /8
g7 M (y,2) < o) ( - ) :
Proof The proof is a slight modification of the steps of proving (a) = (b)
in Theorem 5.3. We consider again the weighted graph I'* with the same
vertex set as I with new weights induced by the two-step transition operator
Q = P2. Let B = B* (x,r) (omitting * to simplify the notation)

fn (Z) = Qf (Zvy) )
b = (fa, ) = I fulls = 62, (4. 9) .

We can see that

b= b =5 30 ()~ F ()b

y,z€EB

From Lemma 8.12 we know that (FK') holds on I'* consequently from Lemma
5.1 (see Remark 8.5) and from |u,||; <1 it follows that

2 (IFN" s
by — bni1 > callfll; 17 = cab, ™, (8.80)
1
where
_ V(z,R)’
" E(x,R)

Now we use the inequality

xu_yu

_ 8.81
rv—1 +yu71 ’ ( )

v(z—y) >

which is true for all x >y > 0and v > 0. Let v = %,x = b;i/lu and y = b;l/y

and apply (8.81) in (8.80):

-1 — 1+1/v
V(bfl/u_b—l/y) > b1 — bnl _ by, — bnt1 S cabn+ / _
L L = o T N T

whence

b;_‘il — b;‘s > ac

and by summing up it for n, it follows that

?a



122 8 Upper estimates

This finally results in

C (E(x,R))l/a,

B
= <
Q2n (y7 y) bn =~ V (x7 R) n

and the statement follows by using (8.45) for ¢Z |

Now we consider the following path decompositions.

Lemma 8.15. Let p, (z,y) be the heat kernel of a random walk on an arbi-
trary weighted graph (I'yu). Let A C I'yx,y € I,n > 0, then

Po (2,y) < Py (2,y) + Po (Ta < 1) max pg(2,y), (8.82)
0<k<n
po (2,y) < py (@,9) + P (Ta <n/2) max pg(2,y) (8.83)
n/2<k<n
+P, (T4 <n/2) max  py (z,7). (8.84)
n/Z2€§k<n

Proof Both inequalities follow from the first exit decomposition starting
from x or from z and y as well. The proof is left to the reader as an exercise. Bl

8.9.4 Proof of the diagonal upper estimate

Proof [of Theorem 8.8] First we show the implication (FK) = (DUE) on
I'* assuming (po), (VD) and (T'C'). We follow the main lines of [40]. Let us
choose r so that Ln = E (z,r) for a large L > 0. From (8.83) we have that
for B = B* (z,r)

n (7,2) < g7 (2,7) + 2Q, (T < n/A) max gy (z,2). (8.85)
n/i€§k<n

From (8.45) it follows that for all n/A <k <n

ar (2,7) < Vi (2,2) g (2, 2) < max gy (v,0) < Crymaxq,/a) (v,v).
veEB veEB

By substituting this into (8.85) we obtain for #; € B that
gn (z,2) < g (2,2) + 2Q, (T < n/A) C1qpnsa) (z1,21) . (8.86)

We continue this procedure. In the i step we have
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Gniy (T3, 1) < @0 (4, 25) + 2Qu, (T, < nit1) Cign; (Tig1, Tig1), (8.87)

where n; = |n/A*|,r; = e(x;,Ln;),B; = B(z;,1;), %41 € B;. Let m =
[log4n] and let us stop the iteration at m. This means that 1 < |% | =

Ny < A. By the definition of n;,r; and from (7'C) it follows that

. o . A\ B
s Ln; _ E (x;r;) < E (x;2r;) <C ( 2r; > ,
Lnivr E(wip1,miv1) — E(Tig1,7mi41) Tit1
which results in
Ti+1 S or; (888)

1
ifo=2 (%)’3 < 1and A > 28C. From Lemma 8.14 the first term can be
estimated as follows

C (E(m,rﬁ)l/é

BrL . . <
qni (x“xl) — V (xiari) n;
B C L6 _ CL'? 'V (x,2r)
N V(xiari) - V(Z‘,QT) V(xivri)

CLYS [2\™
V@Jﬂ<0>'
Let us observe that by definition of k = kg, (n;11,7;)

Ti41 . T
> E(y, ——
k+1~ 9,28, (yk+1>’

but from (TC') we obtain

Ln; = E (x5,1;) < CE (y,1;) SC(kJFl)BE(y’k:fl)

< ¢ (k+1)°"'n,,
q

which results in

Qz; (Te < nip1) < Cexp—cky, (nip1,7;)] < Cexp {—c (%L) 1] .

This means that
Qz, (T <nit1) <

€
2
if a large enough L is chosen. Inserting this in (8.87), we get

CLYo [2\*™
In;_y (i i) < VR <0> +eC1qn, (Tit1,Tit1) - (8.89)
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By summing up (8.89) the iteration results in

4 (2,2) < ‘% ; ((2)2) (O™ g (s m) . (8.90)

By choosing L large enough, € < min { (2)", C%} can be ensured. This yields

that the sum in the first term is bounded by 1/ (1 —€ (%)Q) < C. The second
term can be treated as follows.

1 1
m (Tmy Tm) = ———Wm (Tm, Tm) < .
Gm ( ) u(xm)Q ( ) o)
From (8.88) we have that
d(z,zm) <r+r+..+r <riai<r ! =Cr
sm) = 1 m = yard 1—o - )
1 V(x,r) V(z,Cr)

plam) V(e V(z,Cr) p(wm)

1 o
< W(CT) .

Consequently, we are ready if
(Cr)*e™ < C'.

Let us remark that F (z, R) > R. This implies that e (z,n) < n. From the
definition of m and E (z,r) = Ln,

(Cr)*e™ < (Cr)*elosa™ = [CE (x,r)]* n'°8a¢ = (CL)* notlosas < C

if e < A7, and L is large enough. Finally from (8.90) we receive that

o (2,7) < % 22 ((j):) (O™ g, (msm)  (891)

C C c
SV@R  Vwe@in) = Viel@n) (8.92)

ife < min{(%)a , C%,A*O‘} absorbing all the constants in C. Lemma (8.13)

shows that DUFE holds on I as well. | |

8.9.5 Proof of DUE (E) = (FK)

In this section we derive the relative or local form of the Faber-Krahn inequal-
ity. In [27] the equivalence of the relative Faber-Krahn inequality:
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¢ [V(x,R)
A2 5 [0

and the conjunction of (VD) and (UEjy):

2/a
} foral AC T (8.93)

exp

cd(f;y)j (8.94)

C
Pn (2,y) < W

was shown. This is possible thanks to the fact (cf. Lemma 2.2) that the
inequality of opposite orientation

A(z,R) < CR™?

is true if (VD) holds. Of course, this is too weak in the region 5 > 2,
where, for instance, in the case of strongly recurrent graphs with V (z, R) ~
R E(x,R) ~ RP and (H), the smallest eigenvalue satisfies

A(z,R) ~ R7P.

Proposition 8.5. For all (I', ), the conditions (VD) and DUE (E) imply
the relative Faber-Krahn inequality (FK):

AN?
A"Y(A) < CE (2, R) <5§B§) for all AC B(2,R). (8.95)
Proof The proof works along the lines of [27]. We start with
Pe(wa) < — &) (8.96)
= Vi, e(x, k)

Let @ # A C I and A C B(z,R). If A > 1/2, the proof is immediate,

2F (z,R) (ZE;%)(; > 2F (z,R) <V“£)R)>6 > 2R*7 > 9,

if § < % Assume that A < 1/2. Let us consider the trace of P/

Cu(4)
trPA =" P (yy) < —
= ;gg V(y,e(y, k))
Amax(PA)* < Anax (P2) < tr P,

whence
1/k

Cu(4)
yigg V(y, ey, k))

) for £ € [3,1], it follows for £ = Apax(P#) that

Amax (P?) <

Using 1 — ¢ > %log(%
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1 ing‘/(x,e(w,k))
1 _ A > re .

Let us start with

By this definition, for z € A C B (x, R),
ki < E(x,R) < CE (2, R) (8.97)

and consequently
e (Za kl) < CR7

while

‘We obtain that
1(A) V(z,R)  u(4)

V(z,e(z, k1)) Vi(z,e(z,k1)) V(z, R)

) Jnf V(y.e(y:k)) .
which shows that i > ¢. The increase of the constant £ = Ck;

1
makes this ratio larger, and then e and R (V“((ZA})%)) “ can be separated from

Z€ero. |
8.9.6 Generalized Davies-Gaffney inequality

In this section we give a discrete proof of the generalization of the Davies-
Gaffney inequality. In [27], a discrete proof was given with a single exception
of a continuous argument for the diffusive case (Gafney’s Lemma, Lemma 5.1

of [27]) .
Let us recall the notation
k(n,A,B) = Héig k. (n,d), (8.98)
where d = d (A, B) and
k(n,A,B) =max{k(n,A,B),k(n,B,A)}. (8.99)

To simplify the notation, let us write k (n,z,y) = & (n, {z},{y}).
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Theorem 8.9. If (E) holds for a reversible Markov chain, then there is a
constant ¢ > 0 such that for all A, B C V', the Davies-Gaffney type inequality
(DG)

> pala (@ (y) < [ (A) p(B)]" exp[~ex (n, A, B)]  (8.100)
r€A,yeB

holds.

Proof Using the Cauchy-Schwarz inequality, we obtain

S Pulwyule) (8.101)
rz€eA,yeB
= S u @) Ly @) |12 @) 14 (2) S Pala, y) s (y (8.102)
zel yeEB
9y 1/2
A @) La ) | 30 P wy) I (v)
el yel’
Let us deal with the second term writing r = d (A, B)
2
> n(@)Ia(x) | Pulxy) I (y) (8.103)
xzel yel’
:ZH( ZP (z,y)Ip (y ZP (z,2)Ip (2)
zel’ yerl zell

=S S S Pu(@.2) In () (@) La (2) Pa (,9) I (y)  (8.104)

zel'yel zel’

= S Puea) 15 () () La (@) P (2, y) I (y)  (8.105)

zel'yel xel’

<ZZP (z,2)Ip (2 ZP (z,y) I (v)

zelzel yel’

<SS Pa(za) In (2) p(2) La (@) (8.106)

zel' zel’
< Z Py (2, A) I (2) p(2) < Z P.(T.r <n)lp(2) p(2)
zell zel
< max exp [—ck (z,n,7)] 1 (B). (8.107)
The combination of (8.101) and (8.103) gives the second term in the definition
of k and by symmetry we can obtain the first one. |
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8.9.7 Off-diagonal upper estimate

In this section we present an upper estimate of the heat kernel.

Proposition 8.6. Assume that (I', ) satisfies (po), PMV (E) and (T'C). Let
x,y € I', then there are ¢,C > 0,3 > 1 such that for all z,y € I'n >0

e <E<x,d<x,y>>>ﬂ“] |

(8.108)
Proof The proof combines the repeated use of the parabolic mean value
inequality and the Davies-Gaffney inequality. We follow the idea of [70]. Write

R=¢(z,n), S =e(y,n) and assume that d > 2 (R + S) which ensures that
r=d—R—S > 1d. From PMV (E) it follows that

x,7) ¢
- \/V (z,e(x,n))V (y,e(y,n))

P (

exp

C2E(x,R)

pn(x,y)SV(:BR) Z > ey p(z)

clE(w R) zeV(x,R)

and using (PMV) for py (z,y) we get

con con+1i

Pu (@) < ysn2z Y D> piwpz) p(w)

it=c1n z€V (z,R) j=cin+iweV (y,S)

(8.109)
Now by (DG) and (6.7) and writing A = B (z, R) , B = B (y,S), we obtain

O\/ .1' R y7 CZQ% sz —m»c(n,A,B).

=~ V(z,R)V (y,S)n?

pn (2,y) < (8.110)

i=cin j=cin+i

Using (TC) and R < 3d, we can see that

' (E(z,d/:a))ﬁil]
max exp|—c| ——= <exp|—c

zeV(z,R) n

and similarly

1
B—1
s exp _<E<wd/3>) ]mp

weV(y,R)

which results in

E(z,d)\ 7"
) € S)eXpl_c<n> ]
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It remains to treat the case d (z,y) < 2 (R+ ). In this case k (n, B (z,R) , B (y,S)) =
1 in (8.110). On the other hand either d (z,y) < R or d(z,y) < S

E (z,d) < E(z,e(z,n)) =n,

n

1
which results in 1 < Cexp {—c (E(m’d)) Bl} for a fixed C' > 0, and similarly,

1

ifd(z,y) <S,1<Cexp {c (W)Bl] < Cexp {c (E(Z’d))ﬁl] which
gives the statement.

Theorem 8.10. Assume that (I, i) satisfies (po), (VD) ,(TC) and DUE (E),
then UE (E) holds:

P (2,y) < exp

¢
V(z,e(x,n))

Proof From Theorem 8.6 we have that

n

—c (E(xd(xy))yl_l] (8.111)

DUE (E) = PMV (E).

Now we can use Proposition 8.6 which states that from PMV (E) and (TC)
it follows that

¢ B (,d(z,9)\ ™
n (T,Y) < exp | —c | ————224%~
D S R e Ve (=)
Let us use Lemma 8.10:
N c Vige@n) [ (E@d@y)\™
e < pe oy = () ]

< CC. exp €C<E(x,7")><f’—1) _C(E(x,d(x,y))) -1
n

~ V(x,e(z,n)) n

and choosing € enough small, we get the statement. |
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Lower estimates

In the previous chapters we have shown the upper estimate

Pn (2,y) < . (W)w

| S

V (z,e(z,n))

Now we are interested in similar lower estimates.

First we deal with two important intermediate estimates, the near diagonal
lower estimate and the particular lower estimate. The latter one is also a near
diagonal lower estimate but it is for Dirichlet heat kernels on balls. We will give
a condition which is equivalent to this one. Then we will show the particular
lower estimate if the elliptic Harnack inequality holds.

Definition 9.1. The particular lower estimate PLE (F) with respect to a
function F' holds if there are €,5,c > 0 constants such that for all x,y €
I'm>R>0
5B(@.R) ¢
P (@) =
V(z, f(z,n))

provided that d (z,y) < 6f (z,n),n < eF (x,R).

(9.1)

9.1 Parabolic super mean value inequality

We define the parabolic super mean value inequality PSMYV, and we show
that it implies a local lower bound.

Definition 9.2. We say that (the strong form of ) the parabolic super mean-
value inequality PSMYV (F) holds on (I, ) with respect to a function F if
there is a 0 < € < 1 such that for any fixed constants 0 < ¢1 < c2 < ¢c3 <
cy < c5, ¢4 —c < g, there are §, ¢ > 0 such that for arbitrary x € I' and
R > 0, using the notations F = F (z,R), B = B(z,R),D = [0,¢5F] x B,
AT = [e3F,caF)x B (z,0R), A~ = [c1F,coF] x B (z,6R) for any non-negative
Dirichlet super-solution of the heat equation



132 9 Lower estimates
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Fig. 9.1. The test balls for PSMV

ABu < d,un,
on D, the inequality
. c ~
min il > e > wypy) (9.2)

(i,y)€EA~
holds. (See Figure 9.1.)

Definition 9.3. We say that under the conditions in Definition 9.2 the weak
parabolic super mean value inequality wPSMYV (F) holds if

> wy)wy), (9-3)

(i,y)€EA~

C

U (z) > (A0

where n = ¢4 F (x, R).
Remark 9.1. Tt is evident that PSMV implies the weaker form wPSMYV .
Exercise 9.1. Show that wPSMYV implies PSMV as well.

Following Sung’s idea [92], we derive that the PSMV (F) is equivalent to
the particular lower estimate PLE (F'), which plays a crucial role in the proof
of the lower estimate, as it will be shown below and in Chapter 13.

Theorem 9.1. Assume that a weighted graph (I', i) satisfies (po) and (V D),
then the following statements are equivalent.

1. there is an F' € Wy for which PSMV (F') holds,

2. there is an F' € Wy for which PLE (F) holds.
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Lemma 9.1. The estimate PLE (F) implies a slightly stronger version of it:
there are 0, > 0 and ¢ > 0,n > R > 0 such that

pE@R (y, 2) + pE (y, 2) > (9.4)

c
V(z, f(z,m))

holds provided that y,z € B (x,r), where r = §/2f(x,m), and m < eF =

eF(z, R).

Exercise 9.2. The proof of the lemma is left to the reader as an exercise.

Proof [of Theorem 9.1] For the super-solution u, we have that for all c3 F <
k S C4F701F S 1 S CQF,

@)= > Py (2)ui(2).

z€B(z,R)

In order to use (9.4) we choose §* = % (c3— 02)% 6/2 and r = 6*R. From
the condition ¢4 — ¢; < ¢, it follows that k — i < ¢F (z, R) is satisfied and
PLE (F) can be applied:

= Y ) u()
y€B(z,6*R)

= V@ @k —0) yEB%*R)u (y)ui (y) -

Now let us sum this inequality for i : c1F < i < coF and divide it by
(ca —c1) F' to obtain

coF

~ c 1

i=c1 F y€B(z,6*R)

C2F

ZV(xR Z > nui(z).

i=c1F yeB(xz,0*R)

Now we close the circle by proving PSMV (F) = PLE (F). We apply
PSMYV twice.

1. Let €,d,¢; be the constants in PSMV (F), ¢;s will be specified later
(¢;s determine ¢ as well), furthermore FF = F (p,R), B = B(p,R),
= R/87F1 = F(parl)uDl = B(pv(srl)v m=cpf and D = B (P»(s%)
Let us define
ZzeD ﬁf—m (y, Z) 1% (Z) ifn >m
un (y) = :
1 ifn<m

This is a solution on D x [0, c0] of the equation
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Pu, = Un+1

and u, > 0. From PSMYV (F) it follows that

co
(1) 2 s DL Dk
x 6T1 i=c1 Fh, weD

provided that x € By and c3F} < k < c4Fy. From the definitions of uy,
(VD) and F € Wy it follows that

CQFl

U >

W02 pre 3 X o)
zC1F1w€D1

Again from the definition of uy and Dy C D, c3Fy < k < ¢4 Fy, x € Dy it

follows that
Y B (@, 2) p(2) > ¢ (9.5)
zeD
or equivalently,
Y () p(z) > e (9.6)
z€D
if z € Dy, (03 — Cg)Fl <1< (04 — CQ)Fl.
We will use the parabolic super mean value inequality in a new ball By
for pP (z,y) with the same set of constants ¢;, hence with the same § as
well. Let ro = R/2 in By = B (x,r2), Dy = B (z,0r2), Fo = F (x,r2). We
apply PSMV in Bs and obtain that for csFo <1 < c4Fy, y € Do

caFy

(x57“2 (z,72) ZZPZ%Z

i=c1F3 z€D>

PP (2,y) >

if, in addition, B C B(p,R). Let z € B (p, ot ) This ensures that
By C B(p,R) and Dy D D, and for y € B(m, %) C Do, (B (:m%) C
B (p, ‘%R) as well) we obtain that

cFs
R e Sy DD ISV Iy
In order to use (9.6), we need that
coFy > (cq — o) Fi, (9.8)
and
c1Fy < (c3 —¢2) Fy. (9.9)

From the assumption F' € Wy, it follows that (9.8) is satisfied if
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Cqy = Co (1 +CF4B/) R
and (9.9) is satisfied if, for a 0 < ¢ < 1,

(c3 —c2)

4=
Cr

c1=¢q

for any 0 < ¢ < 1. Finally,

(c3 —c2)

478 <
Cr c

O<C4_01:CQ(1+0F45/)_

and ¢; < ¢ < ¢3 < ¢4 can be ensured with an appropriate choice of co, c3
and ¢. Using (9.8) and (9.9) and D2 D D, the estimate in (9.7) can be
continued as follows:

P (2,9)
c CzFQ B
> Di ,2) (2
T o 2 )
(ca—c2)F1

TR TVACR) Yo D W n).

(03—02)F1 zeD

Now we apply (9.6) to deduce

0.5 c (ca—c2)F1
~B(p,R
>
b, (z,y) > V (z,0r9) F (z,72) ( E . c
C3—C2 1
(& C

> >
T Vi(x,R) T V(x f(x,1)
where csFo <1 < c4Fy and y € B (p, %). Finally let S > 2R

i () 2 5 ) 2 (9.10

c
Vi(z, f(2,1))
under the same conditions. Now choosing & = %2_5 and § =
% (C3Cf)1/ﬁ,, (9.10) implies PLE (F) (in the stronger form (9.4)):

e (9.11)

") 2 G )

for d(x,y) <0'f (p,n),n <'F(p,S).
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9.2 Particular lower estimate

With this section the elliptic Harnack inequality enters the scene again and
becomes a key player. The majority of the forthcoming results are based on
the assumption that the elliptic Harnack inequality (H) holds on a weighted
graph. This is a very interesting and essential condition, first it was shown by
Moser [71] that it is satisfied in R™. Several works have been devoted to the
study and use of the Harnack inequality, but stability against rough isometry
(and other related questions) is still open (for history and recent progress see
[4],[8],[70] and the bibliography there). In general, it is not easy to check the
elliptic Harnack inequality in a space, still it is widely used and as our results
show, in many cases it is necessary and sufficient.

9.2.1 Bounded oscillation

Now we start to develop the off-diagonal lower estimate. We follow the ideas
of [48] to derive a near diagonal lower estimate NDLE (F).

Definition 9.4. On (I, ) the near diagonal lower estimate NDLE (F') holds
if for all x,y € I'yn > 0 there are ¢,0 > 0 such that

5n(‘r7y) =pn(1:,y) +pn+1($,y) > m7

provided that d(z,y) < de(x,n).
The roadmap of the proof of the local lower estimate is as follows. We
know that (H) = (MV') which means that from Theorem 8.2 we have
(VD)+ (TC)+ (H) = DUE (E). (9.12)

We also know that (E) => DLE (E). In what comes, we show that (H)
implies bounded oscillation of the heat kernel, and consequently, we have

(VD)+ (T'C)+ DUE(E)+ DLE (E)+ (H) = NDLE (E). (9.13)
Definition 9.5. For any set U and a function u on U, write
0SC ¥ = max ¥ — min u.
U U U

Proposition 9.1. Assume that the elliptic Harnack inequality (H) holds on
(I, ). Then for any € > 0, there exists 0 = o(e, H) < 1 such that for any
function u harmonic in B(z,R), R > 0,

osc u<e osC u. (9.14)
B(z,0R) B(z,R)
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Proof Let us first prove that

osc u<(l1—-4¢) osc u, (9.15)
B(z,R/2) B(z,R)
where § = 6(H) € (0,1). Then (9.14) will follow by iterating (9.15) in a
shrinking sequence of balls.
Let us set v = v — minp(, gy u. By the Harnack inequality (H),

max v < H min v,

B(z,R/2) B(z,R/2)
whence
max « — min u§H< min w« — min u),
B(z,R/2) B(z,R) B(z,R/2) B(z,R)
and

0sc uS(H—l)( min w — min u)
B(z,R/2) B(z,R/2) B(z,R)

Similarly, we have

0sC u<(H—1)(maX u— max u)
B(z,R/2) B(z,R) B(z,R)2)

Summing up these two inequalities, we obtain

1
0S¢ uS(H—l)(osc u — o0sc u),
B(z,R/2) 2 B(z,R) B(x,R/2)
whence (9.15) follows by iteration. |

Proposition 9.2. Assume that the elliptic Harnack inequality (H) holds on
(I, ). Let u € co(B(x, R)) satisfy the equation Au = f in B(xz, R). Then for
any positive r < R,

B?SC )u <2 (E(z,r) +¢E(z, R)) max|f]|, (9.16)

where o and € are the same as in Proposition 9.2.

Proof For simplicity, write B, = B(z,r). By the definition of the Green
function, we have

uly) =— > Gy, 2)f(2),

z€BR
whence we obtain -
max |u| < F(z, R) max |f].
Let v € ¢o(By) solve the Dirichlet problem Av = f in B, (see Figure 9.2).
In the same way, we have

max [v| < E(z,r) max |f].
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Fig. 9.2. The Dirichlet solution v

The function w = u — v is harmonic in B, whence by Proposition 9.2,

oscw < £0SCW.

Since w = u on B, \ B,, the maximum principle implies that

oscw = osc w=_osc u<2max|u.

B BA\B.  B\B:
Hence,
o S e+ g
< 2max |[v| + 2 max |u|
<2 (E(x,r) + E(x, R)) max | f] ,
which was to be proved. |

9.2.2 Time derivative of the heat kernel

Definition 9.6. Given a function u,(x) on I' x N, by “the time derivative”
of u we mean the difference

Dpu = Upyo — uy .
Let us emphasize that this is not u,4+1 — uy.

Proposition 9.3. Let A be a finite subset of I', f be a function on A and let
us define

un (@) = Pl f(2).
Then, for all integers 1 < k < n,

1
[Dnull 24,y < T lun—kllp2ca -
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Proof  The proof follows an argument in [69]. Let ¢1,02,...,¢4) be the
eigenfunctions of the Laplace operator —A4, and A1,Az,...,A 4] be the corre-
sponding eigenvalues. Let us normalize ¢;s to form an orthonormal basis in
L?(A, ;1). On this basis the function f can be expanded:

=Y cioi
Since PA = I — (—A,), we obtain

Uy = Zp?qbi, (9.17)

where p; = 1 — ); are eigenvalues of the transition matrix P4.
In particular, we have

2
||un||L2(A,;L) = ZP?"
From (9.17), we obtain

Up — Up+2 = Z (1 - Pzz) P?@

and ) )
l[un — Un+2||L2(A,M) = Z (1 - p12) pgn. (9.18)

)

Note that |p;| < 1, and hence p? € [0, 1]. For any a € [0,1], we have

1>0+a+ad*+..+ad") (1 —a) > kd*(1 - a),

whence )

1-a)a® < .

(1-a)a" <
Applying this inequality to a = p?, from (9.18) we obtain

2 1 2(n—k 1 2
l[un — un+2||L2(A,p) < %2 Zpi( ) = ) ||un—kHL2(A,H)7
2

which was to be proved. |

Proposition 9.4. Let A be a finite subset of I'. Then for all x,y € A,

1
[ Dup (2,9)] < & \/p‘é‘m(m 2)PY i) (Us ¥)s (9.19)

for all positive integers n,m,k such that m + k < n.
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Proof From the semigroup identity applied to p*, we obtain

Dop(,9) = 3 b (5, 2) D™ (2, ) 11(2),
z€EA

whence
’anA(xvy)’ < Hp;?@(xv .)HLz(A”u,) HDn—mpA(yv ')HLQ(A’#) .

By Proposition 9.3,

1
HanmpA(yu .)HLZ(AM) < % ||p;;‘7mfk(y7 .)HLQ(A,M)

for any 1 < k < n — m. Since

s @) 2 ga e = D P, 2)?0(2) = Pl (,2),
z€EA

we obtain (9.19). |

Corollary 9.1. If (VD) ,(TC) and DUE (E) hold, then there are C > 1,
¢ > 0 such that for all z,y € I', n € N, d(z,y) < ce(x,n),

D, PE@R) (4 )| < OM. (9.20)

Proof If n <3, then (9.20) follows trivially from DUE because

|an| < Pn + Pnya-

If n > 3, then choose k and m in (9.19) so that k ~m ~n/3 and n—m—k ~
n/3 . Then

C
Viz,e(x,2(n—m—k)))’

péqm(l',l') < )) and péﬁl(nfmfk)(yay) <

V (z,e(xz,2m

and (9.20) follows from (9.19) and from the regularity of V" and e. [ |

9.2.3 Near diagonal lower estimate

From the previous propositions, the following particular lower estimate can
be deduced.,
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Proposition 9.5. Assume (pg), then from DUE (E), (E) and (H) it follows
that there are 8,¢,C > 0 such that for all x,y € I''n € NJR > Ce(z,n), the
inequality PLE (E)

B(z,R)

o) + I ) 2 s, (9.21)
and NDLE (E)
Pn(,) = pa(e,) + Pusa (0:9) 2 o
hold, provided that d(z,y) < de(z,n).
Proof Letusfixxz eI, neNand set
R=e(x,2n). (9.22)

Write A = B(z, R) and introduce the function

U(y) = pon(z,y) + Posa (2,).

From the assumption (E) it follows by Theorem 6.2 that we have DLE (E)
which means that

u(z) > cV(x,e(x,2n)) "t
Let us show that i
V(z,e(,2m)’
provided that d(z,y) < de(x, 2n), which would imply u(y) >
and hence prove (9.21).

The function u(y) is in class ¢g(A) and solves the equation Au(y) = f(y),
where

i) ~(y)| < 5 (0.23)

V(x,e(z,2n))"t,

c
2

f(y) = p124n+2 (ZL’, y) - pQAn (iL’, y)
The on-diagonal upper bound DUE (F) implies, by Corollary 9.1,

C

S ez

(9.24)

By (H) and Proposition 9.2, for any 0 < r < R and for some ¢ = o(e?) €
(0,1), we have

B?SC )ﬁ <2(E(z,r) + £?E(z, R)) max | f|.

From the assumption (E) we can estimate E with E. Estimating max|f| by
(9.24), we obtain
2
osc < CE(;U,T) +e E((E,R).
B(z,or) V(z,e(x,2n))
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Choosing r to satisfy » = eR and substituting n = eE(z, R) from (9.22), we
obtain

osc u<C = B(R) = ¢
B(z,or) — 2nV(x,e(z,n)) V(z,e(x,2n))
From this it follows that
. _cC 1
< 9.25
B?zs,(;r)u ~ 2V (z,e(x,2n))’ (9:25)
provided that ¢ is small enough which implies
~ ~ c 1
_ PO
@) ~ 50| < § oz
if d(z,y) < de(z,2n). [ |

Proposition 9.6. For weighted graphs

(po) + (VD) + (TC) + (H) = NDLE (E).
Proof One should note that (H) implies (MV), hence also DUE (E) due
to Theorem 8.2. We know that (VD) and (T'C') imply (E), and from that
the diagonal lower estimate DLE follows as well which means that all the
conditions of Proposition 9.5 are satisfied and hence NDLFE follows. |

9.3 Lower estimates without upper ones

This is a special section. The reader can skip it and jump to the next one if
she or he is more curious to know how two-sided heat kernel estimates are
established in the local theory. This chapter is a detour towards to the prob-
lem indicated in the title above. Typical proofs of the lower estimate (as it
was given in Section 9.2.3) are based on the diagonal upper estimate and use
assumptions on the volume. Here a different approach is taken which demon-
strates, among others things, the power of the elliptic Harnack inequality.

We have seen that (T'C') or even (E) implies
P (T, r <n) <Cexp|—cks (n,R)]

One might wonder which condition ensures (up to the constant) the same
lower bound. The answer is given with the aid of a new chaining argument.

Definition 9.7. For x,y € I'n> R > 0,C > 0, let us define
l=lc(z,y,n, R) as the minimal integer for which

%ZQ maxE(z,CR),

2€Ty y l

where Q is a fized constant (to be specified later). Let | = R by definition
if there is no such integer. If d(x,y) = R, we will use the shorter notation

lC (x’ y) n) = ZC ('r7 y? n7 d (x7 y))'
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Definition 9.8. For a given x € I''n > R > 0 let us define

= ,7R: i l ’7’R'
v=v(z,n,R) yeg%i{lR)cg(xyn )

Theorem 9.2. Assume that a weighted graph (I, ) satisfies (po)-
1. If (E) holds , then there are ¢,C > 0 such that for alln > R > 0.z € I

P(Ty r <n) < Cexp|—cky (n,R)]

s true.

2. If (T', p) satisfies the elliptic Harnack inequality (H ), then there are ¢,C > 0
such thatn > R>0.x eI’

P(Tyr <n)>cexp|[-Cv(z,n,R)|. (9.1)

The lower bound is based on a chaining argument. First we need some
propositions.

Lemma 9.2. If (I', ) satisfies (po) and the elliptic Harnack inequality (H),
then there is a ¢c; > 0 such that for allxz € I'yr > 0 and w € B (x,4r),

Py (Tx,'r < T;c,Sr) > C1. (92)
Proof The investigated probability

u (’U}) =Py (Tx,r < Tx,5r) (93)

is the capacity potential between B¢ (x,5r) and B (z,r) and clearly harmonic
in A= B(x,5r)\B (x,r). Soit can be as usual decomposed

u(w) =Y gPE (w,2) 7 (2)

with the proper capacity measure 7 (z) with support in S (x,r), 7 (A) =
1/p(x,r,5r). From the maximum (minimum) principle it follows that the
minimum of u (w) is attained on the boundary, w € S (z,4r — 1) and from
the Harnack inequality for gZ(®5") (w,.) in B (z,2r) that

B(z,5T) ( B(z,5r) (

min g w, z) > cg w, ),

2€B(z,r+1)

CgB(w,Sr) (,w’ (E)

u(w) = B(@:51) (), 2) 7 (2
)= g7 w2 L

From Proposition 3.7 we know that

max gB @5 (y,x) ~ p(x,4r,5r) ~ min gB@5m) (

w,T) .
yE€B(x,57)\B(x,4r) we B(x,4r)
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which means that
p (z,4r, 5r)

- ¢ p (:E7 T7 5T) ’
Similarly from Proposition 3.7 it follows that

u (w) (9.4)

max B@5r) (p, ) ~ p(x,r,5r) ~ min ¢gP@o)(

w,T) .
yE€B(x,57)\B(z,r) wEB(x,r)

Finally if yo is on the ray from x to y then iterating the Harnack inequality
along a finite chain of balls of radius r/4 along this ray from yo to y one

obtains
gPn) (y, @) ~ gB@P) (yo, )

which results that
p ($74T7 5T) > cp (.T,T', 5T> )
and the statement follows from (9.4). |

Proposition 9.7. Assume that a weighted graph (I, 1) satisfies (po) and (H).
Then there are co,c1 > 0 such that for all x,y € I'yr > 0,d(x,y) < 4r,m >
%E (z,97)

P, (1yr <m) > cq.
Proof We start with the following simple estimate:

]P)z (Tz,r < m) Z ]P)z (Tz,r < TI,QT < m)
]Pz (Tz,r < TZL‘,Q’I") - Pm (Tz,r < Tm,QTaTz,Qr 2 m)
Py

(Tzﬂ" < T$797‘) - P, (Tx,Qr > m) .

>
On the one hand,

E (z,9r) < E (z,9r)
m T %E(a:,Qr)

]Pz (Tw,gr > m) < < 01/27

on the other hand B (z,5r) C B (x,9r), hence
Py (Tar < Tuor) > Py (1o < Tisr),
and Lemma 9.2 can be applied to get
Py (Tar < Tep5r) > c1.

The result follows by choosing ¢y = ¢1/2. |
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Lemma 9.3. Let us assume that x € I',m,r,l > 1, write n = ml,0 < u <
3,R=3l—-2)r —u,y € S(x,R+r), then

P, (1yr <m)> min ]P’lz (Tw,r <m).

WET,4,2r—3<d(z,w)<4r

where m, , is the union of vertices of the shortest paths from x to y.

Proof We define a chain of balls. For 1 <! < d(z,y) — r let us consider
a sequence of vertices g = z,%1,..%; = y,T; € 7y, in the following way:

d(xi—1,2;) =1 — 0;, where §; € {0,1,2,3} for i = 1...I and

R=(3l-2)r—> 6=(3l-2)r—u.

i=1

Let 7, = Ty, r and s; = 7,— 71, A; = {s; <m} fori=1,...1, 70 = 0. Let us use

Fig. 9.3. Chain of balls

the notation D; (z;) = A; N {X,, = z;}. One can observe that N_, A; means
that the walk takes less than m steps between the first hit of the consecutive
B; = B (z;,r) balls, consequently

Py (y,r <n) > E, (Ni; A))

We also note that s; = min {k : X}, € B|Xo € 0B;_1}. From this one obtains
the following estimates denoting zg = «
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Py (1y,r <n) > (9.5)
Py (Mo As) = Eq (NiZy Uz eom, Di (%))
Em (U21€331 UZ2€8B2 see UzleaBl rjflelD’L (Zl)) .

=Y Y Y B LDie)]

21€0B1 22€0Bs 2 €0B;

Now we use the Markov property.

S >0 Y P [Di(z) | NI Di(2)] Pe [NIZ1D; (2:)] (9.6)

21€0B1 20€0B2 2z, €0B;

Z Z .. Z P., , (ss <m, X, =2)P(NZ1D; (z))

21€0B1 22€0B2 2 €0B;

=3 > Y P (s <mP(NZiDi(=)

21€0B1 20€0Bs  z,_1€0B;_1

l

=..= min P, (Ty,r <m).

WET, ,2r—3<d(z,w)<4r

Proposition 9.8. Assume that a weighted graph (I, p) satisfies (po) and the
elliptic Harnack inequality (H). Then there are ¢,C > 0 such that for all
xyyelr>1, n>d(z,y)—r

P:x (Ty,r < Tl) Z cexp [_Cl9 (xvyvna d(x’y) - T)] .
Proof If n > %E (z,9R), then the statement follows from Proposition
9.7. Also, if r <9, then 3—}3 <1< R, so from (pp) the trivial lower estimate

1
P, (1yr <n) > cexp [—27 (log > l}
bo
gives the statement. If n < %E (z,9R) and r > 10, then lg (z,y,n,R) > 1
and R = (3] — 2)r — u > 34. Let us use Lemma 9.3:

[

Py (1yr <mn) > min P, (Tw,r <m),

WET g 4,2r—3<d(z,w)<4r

and by Proposition 9.7 PL (7, < m) > ¢ if for w € m,,

n 2 2 R+u
- > —F = —F .
ke o (w,9r) - <w,93l — 2) (9.7)
is satisfied. Consider the following straightforward estimates for r > 10, R >
10.
R+u R+ 3l R+2
9r =10 (r 1)10<3l—2 1>10<3l—2 1> 1031_2
4R R R
< < 8— <9—.
S
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If | =g (z,y,n, R), then the inequality (9.7) is satisfied, and Proposition 9.7
can be applied to get a uniform lower bound for all PL (Tw,r <M). [ |

Proof [of Theorem 9.2] The lower bound is immediate from Proposition 9.8
minimizing ly (2, y,n) for d = d(z,y) = 2R,y € S (z,2R) , 4 =R/2<r <R

Py (To,r <n) > Py (1y,r <n).

9.3.1 Very strongly recurrent graphs

Definition 9.9. Using the terminology of [3], we say that a graph is very
strongly recurrent (V. SR) if there is a ¢ > 0 such that for allz € I',r > 0,w €
0B (z,r),

IP)w (Tz < Tx,ZT) >c.

In this section we deduce an off-diagonal heat kernel lower bound for very
strongly recurrent graphs. The proof is based on Theorem 9.2 and the fact
that very strong recurrence implies the elliptic Harnack inequality (cf. [3]).
Let we mention here strong recurrence defined in [98] (cf. 8.1) and it can be
seen easily that strong recurrence in conjunction with the elliptic Harnack
inequality is equivalent to very strong recurrence. It is worth noting that
typically considered finitely ramified fractals and their pre-fractal graphs are
(very) strongly recurrent.

Theorem 9.3. Let us assume that (I',w) satisfies (po) and is very strongly
recurrent, furthermore it satisfies (E) Then there are C,c > 0 such that for
all x,y € I'n >0,

B (2,y) > m exp {—ng (x " %n dﬂ , (9.8)

where d = d (z,y) .

Remark 9.2. Typical examples for very strongly recurrent graphs are pre-
fractal skeletons of p.c.f. self-similar sets (for definition and further read-
ing see [3] and [4]). We recall Barlow’s [3] and Delmotte’s [30] construc-
tions. Let us consider two trees I, I» which are (V' SR) and assume that
Vi(2,R) ~ R, E (2, R) ~ R*, a1 # ag,

y=01—a1 =2 —az >0,
which basically means that

p(xz,R,2R) ~ R"
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for both graphs. Such trees are constructed in [3]. Let I" be the joint of I
and I's which means that two vertices Oy, Oy are chosen and identified (for
details see [31]). The resulting graph satisfies the Harnack inequality but not
the volume doubling property. Using the fact that I'; are trees, we can also see
that I' is a (V.SR) tree as well. This means that I is an example of graphs
that satisfy the Harnack inequality but not the usual volume properties.

It was realized some time ago that the so-called near diagonal lower bound
(9.9) is a crucial step to obtain off-diagonal lower estimates. Here we utilize
the fact that the near diagonal lower bound is an easy consequence of very
strong recurrence.

Proposition 9.9. Let us assume that (I, ju) satisfies (po). If the graph is very
strongly recurrent and (E) holds, then there are c,c’ > 0 such that for all
v,y € lm> 2E (x,2d(z,y)),

Pm (z,y) > (9.9)

c
Vi(z,e(z,m))
Proof The proof starts with a first hit decomposition and uses Theorem
6.2, in particular DLE.

m—1
Pm (y, x) > P, (Tw = 'L) Pm—i (337 x) > P, (Ta: < m) Dm (337 37)
=0
> ¢ P, (1, < m)
e — T .
~ Vi(ze(x,m) ?

We estimate the latter term as in the proof of Proposition 9.7. Write r =
d(z,y),

P, (1 <m) > Py (1 < Tyor <m) >Py (1p <Typor) — Py (Tpor >m).

From (VSR) we have that P (7, < Ty 2,) > ¢, so from m > 2 E (z,2r) and
from the Markov inequality it follows that

E(2,2r)

IP)y (Tm,2r > m) < < CI/2~

Consequently we have that P, (7, < s) > ¢//2 and we obtain the result. W
Proof [of Theorem 9.3]If I = Iy (z,y,n,d (z,y)) = 1, thenn > 2 E (z,9d) >

2 E (z,2d), and the statement follows from Proposition 9.9. Let us assume

that [ > 1 and start with a path decomposition. Write m = HJ, r = {%J,

S={y:d(z,y) =r}and 7 = 75,
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DPn (y7 LL’) 1 (I) y ( n T Or Ap4i X )
n—m—1
> A Z P, (X; =w,7=1) wmelréﬁn,l (w, )
=0 weS
n—m—1
> S By (r = i) minfu (w,2).
i—o wes

The next step is to use the near diagonal lower estimate:

n—m-—1

o (yow) > Y Py(r=d)ming, . (w,x)

i=0
n—m-—1 c
> P =
T = o (7 Z)V(av,e(ﬂc,n—i))

zPy(T<%)m'

In the proof of Theorem 9.2 we have seen that

P, (Tx7¢ < g) > cexp [—C’lg (x,y, (g) ,d— r)} ,

which finally yields
c n
~n 9 Z Y-/ 7/ A\ - l 9 9 77 d -
Pu (y,2) V(m,e(x,n))eXp{ Cg(x ) T)}

c

oot ()

Y

9.3.2 Harnack inequality implies a lower bound

In this section the following off-diagonal lower bound is proved.

Theorem 9.4. Let us assume that the graph (I',p) satisfies (po). We also
suppose that the time comparison principle (2.14) and the elliptic Harnack
inequality (H) hold. Then there are ¢,C, D > 0 constants such that for any
x,y € I'n>d(z,y),

c n
TG P — —Cly (2,9, 2)], 9.10
Pn (@ y)_V(x,e(x,n))rDeXp{ g(acy 2)} ( )
where R =d (z,y),r = %,l =l (gc,y, %) )
. . E(z,R)
In particular, if n < ClogBa.R)P T then
c n
o (2,y) > ——— —Cly (z,y,~)]. 9.11
bu (@ y)_V(a:,e(z,n))eXp[ 9(xy 2)} (9.11)
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Corollary 9.2. If we assume (pg), E € Vi and that the elliptic Harnack in-
equality (H) is true, then

- c E(x,R) 71
> < _C | =2y
p"(””’y’—v<x,e<x,n>>e"p< de )
for n<c—2@h where R =d (z,y) .

(log E(z,R))?'~1’

This corollary is a direct consequence of Theorem 9.4.

Proposition 9.10. Let us assume that E € Vy and that the Harnack inequal-
ity (H) holds. Then there are D,c > 0 such that for z,y € I', r = d(z,y),
m > CE (x,r) the inequality

Pm (y,%) 2 oo

holds.

Proof  The proof is based on a modified version of the chaining argument
used in the proof of Lemma 9.3. From Proposition 9.9 we know that (E)
implies

c

V(z,e(x,n))

Let us recall (7.5) and set A = max {9, Ar},K = [4]. Consider a sequence

of times m; = & and radii r; = 47. From the condition m > CE (z,r) and
(7.5) it follows that for all i

pn (z,2) > (9.12)

m; > CE (z,71;) (9.13)

holds as well. Let us write B; = B (z,r;),7; = 7p, and start a chaining.

m ’m/2
B (y,) = ; P(r="k) min P (w,2) > ; P (i ="k) min pms (w,7)

v

P(r <m/2 i N P .
T <m/2) i i P K (w, )

Let us continue in the same way for all i < L = [log, ] (see Figure 9.4). It
is clear that By, = {«} which yields

Pm (Y, ) > wfrelg}?l P, (11 <m/2)...

m m i ~
Py, (Tj < ?) P (TL < 27) og?gu;zlprk (z,2).

From the initial conditions and (7.5) we have (9.13) for all j, so we can use
a slight modification of Proposition 9.7 to get
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Fig. 9.4. Chaining inwards

P, (Ti< g) > C2

for all w; € B (z,r;) and j. Consequently, using (9.12) we have

Dm (Y, ) > c 5 > c r—P
Pm Y, %) = V(z,e(z,m)) 2 = V(z,e(x,m))
1
where D = 1ot n

Proof [of Theorem 9.4] The proof is a combination of two chainings. Let
us recall that the time comparison principle implies (7.5), so the conditions
of Proposition 9.10 are satisfied. First let us use Theorem 9.2 to reach the
boundary of B (x,r), where r = dg(ffi) A =1y (z,y,%,d(z,y)), then let us use
Proposition 9.10. n
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Two-sided estimates

In this chapter we harvest the crop of the earlier chapters. In order to show
the conjunction of the upper and lower estimates, we use key observations
on the Einstein relation, on the elliptic Harnack inequality and on upper and
lower heat kernel estimates.

Corollary 10.1. Assume that (I, p) satisfies (po), (VD) and (H), then

(wT'C) & (aDpv) & (TC) & (ER) < RLE (E) ¥ ¢ (F), (10.1)
where F € Wy is a consequence in the direction % and an assumption for
ol
Proof All the implications are established in Remark 7.2, except the last

one which is given there for E, i.e., for g (F) and RLE (E). The implication
(ER) = RLE (F) is trivial. Its reverse is similarly simple; cpv < E follows

as usual, and F < Cpv is RLE (E) itself. Tt is clear that the L direction
holds and only its reverse needs some additional arguments. Let us assume
that r; = 27;,7"”_1 <2R < Tn, B, =B (IE, 7’1;), Az = Bi\Bi—l and Vi=V (CC,’I‘Z‘).
We have derived in Proposition 7.5 from (pg), (VD) and (H) that

n—1

E(2,2R) <CY_ Vigap(w,7i,7ig1).-
=0

Now we use a consequence (3.39) of (H):

p(z,7i,mi41) < C max gP+ (z,y)
YEAi+1

to obtain
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n—1

E(z,2R) < C Z Vit1 yglf)i ngz+1 (z,y)
i=0 o

n—1 n—1

< CZF(:E,W_H) < CF (z,ry) Z 2=

=0 =0
< CF (z,2R),

where (7.12) was used to get the second inequality.
On the other hand, from (7.13) we obtain

F (z,2R)
YV (r OP) - 2
“Vw2r) V@) V@ R/2)
< i B
B yGB(zJ%l\I%(z,R/z)g (z,9) Z 1 (z)

z€B(z,R)\B(z,R/2)

< > 9% (x,2) pu(2) < E (2,2R),
z€B(z,R)\B(z,R/2)

which means that
cF (z,2R) < E(z,2R).

Consequently, F ~ E, E € Wy and (T'C) is satisfied which implies (FR) and
all the other equivalent conditions. |

Remark 10.1. Let us remark here that as a side result it follows that RLE (E)
or for F' € Wy, g (F') implies pv ~ F and FE ~ F as well.

We have seen that
(wT'C) < (aDpv) & (TC) < (ER) < RLE (E). (10.2)

Let (x) denote any of the equivalent conditions. Using this convention, we
can state the main result on weakly homogeneous graphs.

Theorem 10.1. If a weighted graph (I', i) satisfies (po) and (V D), then the
following statements are equivalent:

. there is an F' € Wy such that g (F) is satisfied;

. (H) and (wTC) hold;

. (H) and (TC) hold;

. (H) and (aDpv) hold;

. (H) and (ER) hold;

(H) and RLE (E) hold;

. there is an F' € Wy such that UE (F) and PLE (F) are satisfied;

. there is an F' € Wy such that PMV (F) and PSMV (F) are satisfied.

P D A LoD~
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The proof of Theorem 10.1 contains two autonomous results. The first
one is UE (F) <= PMV (F), the second one is PLE (F) <= PSMV (F).

Let us emphasize the importance of the condition (aDpv). It entirely re-
lies on volume and resistance properties, no assumption of stochastic nature
is involved, so the result is in the spirit of Einstein’s observation on heat
propagation. This condition in conjunction with (VD) and (H) provides the
characterization of heat kernel estimates in terms of volume and resistance
properties. Of course, the elliptic Harnack inequality is not easy to verify.
We learn from ¢ (F') that the main properties ensured by the elliptic Harnack
inequality that the equipotential surfaces of the local Green kernel g% are
basically spherical and that the potential growth is regular.

10.1 Time comparison (the return route)

In this section we summarize the results which lead to the equivalence of 1...6,
and 6 = 7 in Theorem 10.1, and we prove the return route from 8 = 2.
The equivalence of 1 and 6 is established by Theorem 7.1, 7.4 and 10.1, see also
Remark 10.1. The implication 6 = 7 is given by Theorem 8.2, and 7 <= 8
is a combination of Theorem 8.2 and 9.1.

Now we prove the return route 8 => 2 of Theorem 10.1.

Our task is to verify the implications in the diagram below under the
assumption F' € Wy, (pg) and (VD).

PMVy (F) PMV;- (F)
PSMV (F)} PSM(;/ ( F)} = (H) (10.3)
DUE (F)
PMYV; (F) v~ F (TC)
PSMV (F) } = fHL)E (F) ¢ = p(H) = () (10.4)

The heat kernel estimates are established as we indicated above. Now
we deal with the proof of the elliptic Harnack inequality (H) and the time
comparison principle (T'C').

Theorem 10.2. If I" satisfies (po), (VD) and there is an F € Wy for which
PMYV (F) and PSMV (F) are satisfied, then the elliptic Harnack inequality
holds.

Lemma 10.1. If (I, p) satisfies (po), (VD) and PMV; (F) for an F € Wy,
1
then for a given €,5 > 0,0 < §* < C—lFs?g there are ¢1 < ... < ¢4 Such that

PMVs« (F) holds for e and ¢;s.

Proof We would like to derive PMVj- (F) for ¢; from PMV; (F) which
holds for some other constants a;. We will apply PMV; (F') on the ball B =
B (z,dR) and re-scale the time accordingly. We have PMV;« (F') on B (x, R)
by



156 10 Two-sided estimates

max u; < max U
c3F(xz,R)<i<c4F(z,R) azF(z,0R)<i<asF(z,0R)
yeB yeB
asF(z,0R)

< D D@l

j=a1F(z,0R)yEB

coF(z,R)

2. 2w

j=c1F(z,R) yeB

if the inequalities ¢; < ... < c¢4,a1 < ... < aq4
asF (2,0R) > c4F (z, R)
asF (z,0R) < 03F (z,R)
asF (2,0R) < coF (2, R)
a1 F (z,0R) > 1 F (z, R)

(03 - CQ)ﬁ’ g > 6*. We

Let p = Cp (6%)°

are satisfied. In addition we require ¢4 < ¢ and
can see that the following choice satisfies these restrlctlons.
and ¢ = cp (5*)ﬂ . Let us choose

2q
Cq4 = E,Q4 = —Cy,
p
c3 < ¢4,03 = (C3,

1 .
co < C3,a9 = 5111111{])6270,3},

1 . {a2 }
Cl = -mmg§ —,C2 0,01 = (qcCy.
2 q

Let us observe that ¢; can be arbitrarily small since ¢4 < ¢, and if the sub-
solution is not given from an m up to asF (z,0R), it can be extended simply

bY Ui = PPy, |
Proof [of Theorem 10.2] Let us fix a set of constants ¢; < ¢y < c3 <cy =€

as in Lemma 10.1 and apply PSMV (F) for them. Let us apply Lemma 10.1
for 6* to receive PMVj+ (F) on B = B(z,R). As a consequence for D =

B (z,0*R), ui (y) = h (y) we obtain
c
maxh < ——— h(y)w(y) . 10.5
g < 1y (10.5)
Similarly PSMV (F') yields
mlnh > Z h(y (10.6)

yED

The combination of (10.5) and (10.6) gives the elliptic Harnack inequality for
the shrinking parameter §*. Finally (H) can be shown by using the standard
chaining argument along a finite chain of balls. The finiteness of the number
of balls follows from volume doubling via the bounded covering principle. B
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Theorem 10.3. If (pg) and (VD) hold, and there is an F € Wy for which
PMV (F) and PSMYV (F) are satisfied, then E ~ F and (TC) is true.

Proposition 10.1. Assume (pg) and (VD). If PLE (F) for F € Wy holds,
then

E(z,R) > cF (z,R).
Proof It follows from PLE (F') that there are ¢,C,1 >0 > 4§ > 0,1 >¢ >
g’ > 0 such that forallz e IR > 1, A= B(z,2R) and n: ¢'F (z,R) < n <
eF(x,R),r=0R,y € B=DB(z,r)

PA(z,y) = PA(x,y) + P2 (z,y) >

It follows for F = eF (x, R) and F' = ¢'F (x, R) that

(oo}

Baom) =Y Y Ry =YY 5P w)

k=0 ycB(z,2R) k=0yEB

F
1~4 V(x,r)

> E § — P, > I R) > cF R).

_k:F,y€B2 k<x7y)_cV(l‘,R) ((L‘, )_C (‘Tv )

Proposition 10.2. If DUE (F) holds for an F € Wy, then
p(z,2R)v (z,2R) < CF (z,2R).

The first step towards the upper estimate of pv is to show an upper esti-
mate for A71.

Proposition 10.3. If (pg), DUE (F), (VD) hold and F € Wy, then
Az, R) > ¢cF~(x, R). (10.7)

Proof  Assume that C; > 1,n = F(x,CiR), y,z € B = B(z, R). Let us
use Lemma 8.8 and DUE (F) to obtain

Pon(y,2) < C ulz) 1/2°
(V(y, f(y,2n))V (2, f(z,2n)))
From (VD) and F € W} it follows for w = y or z d(z,w) < R < C1R = f(z,n)

that
V(CL‘, ClR)

V(w, Cl R)
which by using (pg) yields that for all n,

<C,

1(2)
Falv2) < O Flamyy
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If ¢ is the left eigenvector (measure) belonging to the smallest eigenvalue A
of I — PP and normalized to (¢1) = 1, then

Q=N =PB1= 3 6)PEGy < Y Cnlv)

y,2€B(z,R) yeB(z,R) MmN e B(x,R) V(Z» f(zv 2”))
R \° 1 f(z,20)\"

<C Y _e — Sz zn)
=" .Bnm) ( 7 (2 2n)> -eBnR) ((11 7 (z,2n)

1 “ 1
<C|=C < —
- (Cl f) T2

if 0y = 2C1/*C}. Using the inequality and 1—¢ > 3 log % for £ € [4,1], where

£ =1— Az, R), we have

log 2

5 > cF(x,CiR)™" > cF(z, R)™ .
n

Az, R) >

Proof [of Proposition 10.2] Let us recall from (3.9) that
Ax,2R)p(x,R,2R)V (z,R) <1

in general and the application of (VD) and (10.7) immediately yields the
statement. |

Proposition 10.4. Assume (pg). If PLE (F) for an F' € Wy holds, then there
is a ¢ > 0 such that for all R >0,z € I’

p(z,R,2R)v (z,R,2R) > cF (z,2R)
Proof The inequality (3.16) establishes that

p(z,R,2R)v(x,R,2R) > min  F(z,R/2).
zEBB(m,%R)

From Proposition 10.1 we know that

min  FE(z,R/2)>¢ min F(z,R/2),
2€0B(z,3R) 2€0B(z,3R)

and from F' € Wy, it follows that

p(z,R,2R)v (z,R,2R) > min F(z,R/2) > c¢F (z,2R).
ZGGB(m,%R)
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Proof [of Theorem 10.3] From Proposition 10.2 we have that pv < CF
which together with Proposition 10.4, yields that

p(x,R,2R)v (x,R,2R) ~ F (z,2R) .

Since F' € Wy, we have that pv € Wy. From Proposition 7.1 and from (aDpv)
the Einstein relation follows:

E (z,2R) ~p(x,R,2R)v (x,R,2R) ~ F (z,2R) (10.8)

since (H) is ensured by PMV (F) + PSMV (F). Since FF € Wy and E ~ F,
it follows that E € Wy which includes (T'C') and, of course, (wT'C) too, and
the proof of 8 => 2 in Theorem 10.1 is completed. |

10.2 Off-diagonal lower estimate

Now we are ready to show the off-diagonal lower estimate LE (F') :

where d = d (x,y) , F € Wj. The proof of the off-diagonal lower estimate uses
the modified Aronson’s chaining argument. We have shown that

(VD)+ (TC)+ (H) = DUE (E), (10.9)
(E) = DLE(E),
furthermore for F' € Wy,
(VD) + DUE (F) + DLE (F) + (H) = NDLE (F). (10.10)
The lower estimate will follow if we show for F' € W; that
(VD)+ NDLE (F)= LE(F). (10.11)
It results from (10.9 — 10.11) that our final conclusion is
(VD)+(TC)+ (H) = LE(E)
if 3/ > 1 for E.
Theorem 10.4. Assume that (I', 1) satisfies (po). Then for an F € W
(VD)+ NDLE (F)= LE(F),

and if E € Wy
(VD)+ (TC)+ (H)= LE(E). (10.12)
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Let us recall that
Pan = L'n+m- (1013)

We need a replacement of this property for the operator P, which is stated
below in Lemma 10.5.

Lemma 10.2. Assume that (po) holds on (I', i), then for all integersn >1 >
1 such that
n=1[ (mod 2), (10.14)

we have for all x,y € I’
Pi(z,y) < C" ' Pu(x,y), (10.15)

with a constant C = C(po).
Proof Due to the semigroup property (5.22), we have

Pk+2(xvy) = Z Pk(xa Z)PQ(Zvy) > Pk(xa y)PQ(y7y)
zel

Using (pg), we obtain

Py(y,y) = > P(y,2)P(z9) > po Y _ P(y,2) = po,

zry zry
whence Pyyo(z,y) > poPr(x,y). Iterating this inequality, we obtain (10.15)
. “1/2

with C'=p, '~ |
Lemma 10.3. Assume that (I', u) satisfies (po). Then for all integers n > 1>

1 and all z,y € T, 3 }

where C = C(po)-

Proof This is an immediate consequence of Lemma 10.2 because both
Pi(z,y) and Pyi(x,y) can be estimated from above via either P,(z,y) or
Po11(x,y), depending on the parity of n and I. |

Remark 10.2. Note that no parity condition is required here in contrast to the
condition (10.14) of Lemma 10.2.

Lemma 10.4. Assume that (I, i) satisfies (po). Then for all n,m € N and
x,y € I', we have the following inequality

pnpm(xv y) S Cp’ﬂ+m+1(xa y)v (1017)

where C = C(po).
Proof Observe that, by (10.13),

Pnpm = (Pn + Pn+1)(Pm + Pm+1) = Pn+m + 2Pn+m+1 + Pn+m+2-
By Lemma 10.2, P,y (2,y) < CPyymy2, whence
pnpm (z7 y) S C(P7L+7n+1 + P7z+7n+2) - C’jjn+7n+1-
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Lemma 10.5. Assume that (I, u) satisfies (po). Then for all x,y € ' and
k,m,n € N such that n > km + k — 1, we have the following inequality
~ \k ~
(Pm) (Iay) < Onikmpn(xvy) (10'18)
Proof By induction, (10.17) implies

-\ Kk -
(P77L) (l”,y) S Ckilpkm+k—1(x7y)-
From inequality (10.16) with [ = km + k — 1, we obtain
ﬁkm«#kfl(x» y) S Cn_km_(k_l)ﬁn(x7 y)»

whence (10.18) follows. |

Proof [of Theorem 10.4] The proof starts with separation of three cases
according to different regions for d = d (x,y).

L d(z,y) < 5f (2,n),
2. 6f (z,n) < d(z,y) < dn,
3. n <d(z,y) <n.

In Case 1 [ = n by definition and cp§™ is a trivial bound. In Case 3

22 0r (n8) 2 (2)

which results in [ > ¢n and again the lower estimate is smaller than exp (—Cn)
which can be received from (py).

Case 2

The proof uses varying radii for a chain of balls.

Assume that 0 f (z,n) < d (z,y) < d'n. Consider a shortest path m between
x and y, write d = d (z,y),

m = L(n,%A)J —1, (10.19)

R=f(x,n), S=f(y,n), A=B(z,d+ R)UB(y,d+ S). Let 0 =z and
r1 = [dco f (01, m)],
and choose 0y € 7 : d(01,02) =1 — 1 and recursively
riv1 = [dcof (0541, m)] (10.20)
and 0;41 € 7 : d(0;,0i41) = 1541 — 1 and d (y,0i41) < d(y,0;). Write B; =

B (0;,7;). The iteration ends with the first j for which y € B;. From F' € W)
and z;41 € B; it follows that
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e < f(zwm)

S Fr S Cs, (10.21)

and the from triangle inequality it is evident that

1
d (Zi, Zi+1) S 2’/‘1' + Ti+1 S <2 + C) 5COf (Zz', m) . (1022)
1

Here we specify co = (24 1/¢1) ™", Let us recall the definition of I = I (n, d, A):
d
>maxCFE | z,- |, (10.23)
zEA l
and taking the inverse, we obtain

1n d
i ——) > :
Iz%lgf <Z’ C l> — 1 (10.24)

Let us choose C > Cp (%)ﬁ in (10.23) (using F' € Wy) such that

f (01', é?) <decof (Oz’7 ?) =T

By the definition of j,

Jj—1 d
d>zmz(jfl)7,
=1

consequently, j — 1 <1

~ 7 ~ ~ ~
(Pm) (z,y) > Z Z Py, (z,21) Py (21, 22) ... Py (2521, Y) -
z1€Bg z;_1€B;_2
Now we use NDLE to obtain

g cp (1) cp (y)
() @02 3 X G Ve )

21€By  zj_1€B;_»

> -1 V (01,71) V(Ojfl»rjfﬁ w(y)
N Vi(x, f(x,m))  V(zj—2, f(zj—2,m)) V (251, f (zj—1,m))
1) V (o1,71) V(0j—2,7j-2)

o 14 (l‘, f (l‘, m)) |4 (ZQ, f (227 m)) v (Zj—lv f (zj—l’ m)) .
If we use (10.20), (10.21) and (V' D) it follows that
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5V (o I (y) V (01,71) V (0j-2,7j-2)
(Pm) (z,y) = V(Lf(x’m))v(ZQ’ﬁh)'V(zj_l,ﬁrj_z)
M(d)j”
Vi, f(z,m))
) e
2 Ve f @) p[-C (i —1)]
cu (y) exp [=C1] (10.25)

>_ P\
~ Vi, f(z,n)
Finally from Lemma 10.5 we know that there is a ¢ > 0 such that

l

P, > cn—lm (ﬁm)

if n > Im +1— 1. Let us note that from (10.19) it follows that n —Im +1 < 31
which results in

63l

B, > cvim (]Bm)l > c/m exp (—Cl)
c F(z,d(z,y)\ 7T
> vere o | (F) 1 '

This completes the proof of the lower estimate. |
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Closing remarks

11.1 Parity matters

Let us emphasize that (LE) contains the estimate for p,, + p,+1 rather than
for p,. In this section, we discuss to what extent it is possible to estimate
pr(x,y) from below alone (assuming n > d(z,y), of course). In general, for a
parity reason there is no lower bound for p,(z,y). Indeed, on any bipartite
graph, the length of any path from z to y has the same parity as d(zx,y).
Therefore, p,(z,y) = 0 if n # d(z,y) (mod 2). We immediately obtain the
following result for bipartite graphs.

Corollary 11.1. If (I, u) is bipartite and satisfies LE (E), then

—C (E(x’d))ﬁ/ll} (11.1)

P (2,y) > -

exp

Vi (z,e(x,n))

forallx,y € I' and n > 1 such that

n>d(x,y) and n=d(z,y) (mod 2). (11.2)
Proof Indeed, assuming (11.2), furthermore n+1 and d(z, y) have different
parity, whence p,,4+1(z,y) =0, and (11.1) follows from LE (E). |

If there is enough “parity mixing” in the graph, then one does get the
lower bound regardless of the parity of n and d(z,y).

Corollary 11.2. Assume that graph (I'y i) satisfies LE (E), (po) and the fol-
lowing “mizing” condition: there is an odd positive integer ng such that

;Iellf“ Ppo(z,x) > 0. (11.3)

Then the lower bound (11.1) holds for all x,y € I' and n > ng provided that
n > d(z,y).
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For example if ng = 1, then the hypothesis (11.3) means that each point
x € I' has a loop edge  ~ x. If ng = 3 and there are no loops, then (11.3)
means that for each point « € I', there is an triangle z ~ y, y ~ 2z, z ~ x. This
property holds, in particular, for the graphical Sierpinski gasket ( see Figure
1.1).
Proof From the semigroup property, for any positive integer m, we obtain

2

1 1
S ) _ .
pom (T, %) 2 V(z,m+1) Pm(@, 2)1(2) V(z,m+1)
z€B(xz,m+1)

The condition (pg) and Proposition 2.1 imply V (z, m+1) < C™*1u(z) whence
P (2, ) = papm(x, 2)p(x) > C~™ L

Since we will use this lower estimate only for a bounded range of m < mg, we
can rewrite it as
Py (z,z) > ¢ (11.4)

where ¢ = ¢(myg) > 0.
Assuming n > ng, due to the semigroup property (5.22), we have

Pu(z,y) = an—no (z, Z)Pno (z,y) > Prn—ng (z, y)Pno (y,v) (11.5)
zel’

and in the same way:

Pn(2,9) > Pn—no+1Pno—1(y,¥)- (11.6)

By the hypothesis (11.3), we can estimate P, (y,y) from below by a positive
constant. Also, P,,,—1(y,y) is bounded below by a constant as in (11.4). Hence,
adding up (11.5) and (11.6), we obtain

(T, y) > c(Pr—no (T,Y) + Pn—no+1(,Y))- (11.7)

The right-hand side of (11.7) can be estimated from below by LE (E), whence
(11.3) follows. |

Finally, let us show an example which explains why we cannot replace in
general p,, +pn+1 by pp, in LE (E), even though assuming the parity condition
n = d(z,y) (mod 2). Let (I, u) be ZP with the standard weight ji,,, = 1 for
x ~ gy, and let D > 4. We modify I' by adding one more edge £ of weight
1 which connects the origin o = (0,0, ...,0) to the point (1,1,0,0,...,0), and
denote the new graph by (I, u').

Clearly, the volume growth and the Green kernel on (I, ') are of the
same order as on (I, i), that is

V(z,r) ~ r?  and glx,y) ~ d(x,y)Q_D.



11.1 Parity matters 167

m

W

....... el | -1

Fig. 11.1. Every path of odd length from = to y goes through o and &.

Hence, for both graphs we have

_ d*(z,y)
< D/2 NI .
pr(z,y) < Cn exp { O ] (11.8)

and a similar lower bound for p,, + pn41. Since ZP is bipartite, for (I, 1) we

have

2
Pa(a,y) = en™ P/ exp [—L L)

(11.9)
ifn=d(z,y) (mod2) and n >d(z,y).

Let us show that (I, i) does not satisfy (11.9). Fix a (large) odd integer
m and consider points = (m,m,0,0,...,0) and y = —z (see Figure 11.1).

The distance d(z,y) on I is equal to 4m, whereas the distance d'(x,y) on
I'"is 4m —1, due to the shortcut &. Write n = m?2. Then n = d'(z,y) (mod 2)
and n > d'(x,y). Let us estimate from above p,(z,y) on (I, '), and show
that it does not satisfy the lower bound (11.9). Since n is odd and all odd
paths from z to y have to go through the edge &, the strong Markov property
yields

Po(,y) =D Palto = k)pui(0,y) .- (11.10)
k=0

n

If n — k < m, then p,_r(0,y) =0. If n — k > m, then we estimate p,_(0,y)
by (11.8) as follows

C < C
(n_ k)D/2 - mD/Q'

Prn—k(0,y) <
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Therefore, (11.10) implies
pn(z,y) < Cm~P2P, {1, < oo} .

The P,-probability of hitting o is of the order g(z,0) ~ m?~P. Hence, we
obtain
pn(@,y) < Cm~BP/272) = Cp=BD/A=1) = (= P/2)

so that the lower bound (11.9) cannot hold.

Exercise 11.1. Show that if (I, u) satisfies (po), (VD) ,(TC) and DUE (E)
for an F' € Wy, then there is an C' > 1. such that for all y € I'm > n >
Ld(z,y) <e(y,m),

c (7:)% < m <C (@)ﬁ& . (11.11)

11.2 Open problems

1. The independence of (VD) ,(TC) and (H) (or (MV) or its alternatives)
is not discussed here. It seems plausible that (T'C') and (MV) have a tiny
common part. We expect that there is a condition (X) for which (T'C) =
(X) holds but the opposite does not, and the triplet of (VD),(X) and
(MYV) is equivalent to that of (VD),(TC) and (MV).

2. We have seen that the regularity of F is a key getting upper and two-sided
heat kernel estimates. It would be desirable to have a set of conditions
which are confined to volume, to p (z, R,2R) v (z, R,2R) and other rough
isometry invariant quantities.

3. How can we characterize weighted graphs with a property (E) , (WT'C) or
(T'C)? Again, volume doubling is a reasonable restriction for this problem,
but we had better avoid (H).
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Parabolic Harnack inequality

In this chapter a two-sided heat kernel estimate and its equivalence to the
parabolic Harnack inequality are shown.

B(X,2R)

L lomew

4F Q\://
D+ D
L |
BOR) o 4F(x,2R)
2F +— ~——
F_L D

ol T
S—

Fig. 12.1. The test balls for PH

Definition 12.1. We say that PH (F), the parabolic Harnack inequality holds
for a function F if for a weighted graph (I, p) there is a constant C > 0 such
that for any x € I', R,k > 0 and any solution u > 0 of the heat equation

Opu = Au

on D = [k, k+ F(x, R)] x B(x,2R), the following is true. On smaller cylinders
defined by
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1 1
D™ =lk+ ZF(x,R),k + iF(:C,R)} x B(z, R),
3
and Dt = [k + ZF(x, R),k+ F(x,R)) x B(z, R),

and taking (n_,xz_) € D™, (ny,z4) € DT,

dlz_,zy) <ny —n_, (12.1)
the inequality

tn_(2-) < Cil, ()
holds, where the short notation U, = Uy, + up+1 was used. (See Figure 12.1.)

Let us recall that F € V; if there are 5/ > 1,cp > 0 such that for all
R>r>0,zelye B(z,R),

I;((Z,f)) > cp (f)ﬁl, (12.2)

Theorem 12.1. If a weighted graph (I', ) satisfies (po), then the following
statements are equivalent:

. (VD) holds and there is an F € Wy such that g (F) is satisfied;
D), (H) and (wTC) hold, furthermore E € Vy or pv € Vy;
VD),(H) and (TC) hold, furthermore E € Vi or pv € Vi;
VD), (H) and (ER) hold, furthermore E € Vy or pv € V;
VD), (H) and pv € V1 hold;
VD). (H)
VD)

N

)

b

and RLE (E) hold, furthermore E € Vi;
and UE (F),PLE (F),F € Wy are satisfied;
VD) holds and there is an F' € Wy such that for any0 < § <1, PMV (F)
and PSMYV (F) are true;
9. there is an F' € W1 such that the two-sided heat kernel estimate holds:
there are C,3 > 3 > 1,¢ > 0 such that for all x,y € I', n > d(x,y)

it M D G 0 I
T Ver@m Y ECTVE Fe)

where d = d (x,y);
10. there is an F' € Wy such that PH (F') holds.

2. (v
3. (
4 (
9. (
6. (
7.
8. (

(12.3)

The equivalence of the statements 1 — 8 is based on Theorem 10.1. What
remains is to incorporate 9 and 10. We will show that the mean value inequal-
ities for F' € W; are equivalent to the parabolic Harnack inequality and the
two-sided heat kernel estimate (12.3). Let us recall Lemma 10.1 which states
that under (pg) and (V D), PMV implies PMV; for some test balls. On the
basis of this observation we deduce

PMVg
PSMV} — PH.
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Remark 12.1. Tt is known that if the R?—parabolic Harnack inequality is true
for a given profile C = {c1, ¢2, 3, cq,n}, then it is true for all profiles. This
follows easily from the bounded covering principle. The bounded covering
principle holds on any connected graph (with (pg)) having the volume doubling
property. The only task is to show that the graph can be equipped with a
proper metric and measure for which the volume doubling is still true. This is
straightforward for R? and follows easily for F\(x, R) € Wy. Let f(x,n) denote
the inverse of F(x, R) and U = [sq, Sop + F(x, R)] x B(xz, R). It is clear that
the box-metric on the direct product:

(d(y’ Z) + |f(ﬂ?, s — 80) - f(xat - 50)|)

DN | =

p((s,y) ) (t7 Z)) =

is suitable for our purposes. Metric balls are U’ = [sg + s, 50 + s + F(y,r)] X
B(y,r) of radius r centered at (y, s). The measure is induced by u, v((y, s)) =
p(y), and

v(U") =V(y,r)F(y,r)

and it has volume doubling property on metric balls thanks to the doubling
property of the original volume and F' € Wj. Consequently, this setup ensures
that the covering principle works on U, and so thus the standard chaining
argument can be applied to show that PH (F') holds for all profiles provided
that it holds for a given one. There is one delicate point. In order to form a
chain between two metric balls with far geometric centers, we need small time
gaps which is ensured by 3’ > 1.

Exercise 12.1. The details of the chaining argument are left to the reader as
an exercise.

Exercise 12.2. Decomposition into Dirichlet solution. Assume that u is a
solution on [0,n] X B (x, R). Let € > 0,

v (2) =3 a; (1) PLTT (),

5,y

where the sum runs for 0 < i < n,y € B (z,eR) or i = 0,y € B(x,eR).
Show that as can be defined iteratively such that a > 0,u (n,y) = v (n,y) if
y € B(x,eR) and v < u everywhere.

Lemma 12.1. Assume (pg). Let F' € Wy, then

PH(F)= DUE(F),DLE (F).
Proof From PH we have that

Pk (xay) < OPQ’C (Zay)

if z€ B(x,r),r = f (z,n). Consequently,
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P < gy > nE) Pue)
’ zE€B(z,r)
C
=wam)%g£ﬂfm4%5)u@)
Cu(y)
= V(x,r)

For the lower bound let us use
Pk (Zay) < CPQk (iﬂ,y)
for z € B(x,s),s = f (z,2k). Let u be a solution on [0, 2k] x B (z,s) :

(it 0<i<k
i (Z) - EvGB(w,s) Pik (Z’U) itk <i<2k’

The PH yields that

c=cup(z) <u(y) = Y Pi(yv)
veB(x,s)

_ Z M(’Uipk(v’y)<c Z

vEB(x,s) H (y vEB(x,s)
_ CV (x,s)
1 (y)

Let us observe that we have shown a bit more than the diagonal estimate. l

p(v)
() oY)

Pyy, (7,y) .

Theorem 12.2. Assume (pg). Let F € Wy, then the following equivalence
holds:
(VD)+ PMV (F)+ PSMV (F) < PH (F).
Proof The proof consists of several small steps.
1
1. Let 6* = A (c3 —c2)# /2 from the parabolic super mean value in-

Cf
equality PSMV (Z?) By Lemma 10.1, for §* and for appropriate ¢;s, we have
PMVs. (F),

C
max u < V@) ;ui () (z). (12.4)

Write 1 = [c3F,caF] x B(x,6*R) and &~ = [c1 F,coF] X B (z,6*R). Let
us consider some constants cg > c¢5 > c¢4. The parabolic super mean value
inequality PSMV (F) with D" = [e5F,csF] x B (z,0*R), D~ = &~ means
that

IgiJrnu > V@) ;ui (2) p(2). (12.5)

The combination of (12.4) and (12.5) results in
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B(x,2R)  BxeR)

l\+

. D
time

B(x,cR) ,

D+
4F(x,2R)
B(x,cR)
A=D
. | 2R

space

Fig. 12.2. The combination of PMV and PSMV

maxu < C'minu, (12.6)
D~ D+

which is the parabolic Harnack inequality for Dirichlet solutions with con-
stants ¢3 < ¢4 < ¢5 < cg, 0%, in other words, D~ = &, DT = DT, (See the
Figure 12.2.)

2. Let us use the decomposition trick (as in Exercise 12.2) for an arbitrary
solution w > 0 on D = [0, F (z, R)] X B (z,R). Assume that the maximum
on DV is attained for k. The nonnegative linear decomposition results in a
Dirichlet solution u > 0 on D for which u; = wg on B (z,6*R) and u < w in
general. Now we use (12.6) and we obtain

maxw = max u; < Cminu < Cminw.
D- B(,6*R) D+ D+

That means that we have PH (F) for all solutions and for the given ¢;s and
0*.

3. If the parabolic Harnack inequality holds for a set of constants, then it
is also true for an arbitrary set of constants if F' € W7i. The key is that 5’ > 1
ensures that the time dimension of the space-time window shrinks faster than
its space dimension (See Figure 12.3,12.4, and see Remark 12.1).

4. The implication PH (F)) => (VD) can be seen along the lines of the
classical proof (cf. [31]). The diagonal upper and lower estimates are deduced
from PH in Lemma 12.1:

C
Dn (x,2) < Vo f @) (12.7)

and .
Pm (v,2) > (12.8)
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time B(X,ZR)

B(z,cR)

B(y.cR)

space

Fig. 12.3. Far points to compare

time B(szR)

space

Fig. 12.4. Chain of balls for the comparison

The inequality for n < e¢m:
pn (x,2) < Cppy (x, 2) (12.9)

can be obtained from PH (F) with the proper choice of constants. Now let
n=F(xz,R),m=F(z,APR), p > 1 and A > 2 Dbe chosen to satisfy p > g

1
and A > (%f) "7 As aresult of (12.7), (12.8) and (12.9), we obtain (VD) :

V (z,2R) <V (z, APR) < CV (x,R) .
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5. The implication PH (F) = PSMV (F) is evident. We deduce PH (F)
= DUE (F) as in step 4 and PMV (F) follows from Theorem 10.1. [ |

Remark 12.2. The elliptic Harnack inequality is a direct consequence of the
F-parabolic one. This implication follows in the same way as in the classical
case.

Proposition 12.1. From F € W,,UE (F) and LE (F) it follows that for a
fized 2 < K < 4—1q—1 there is an € > 0, Ke < 1 such that for all x € I'' R >
1,A=B(z,R),

P (w,y) > (12.10)

c
V(w,KeR)’
if F(x,eR) <n < F(x,KeR), w € B(z,eR),y € B(z, KeR),d(w,y) < n.
Proof Let us recall that from LE (F) we have

. c F(w,(1—¢)R) 71

> - .
Pnl(w,y) > Vw KeR) exp [ C( - (12.11)

c
> .
~ V(w,KeR)
Let us define r by
p(w) 5 5

rn(w) = Pn(y7w) - Pr?(va)

w(y)

It can be decomposed by the exit time and place

p(w)
w(y)

n—1
o (w) < Z Z P,(Tyr=m, X = 2)Pp_m(z,w)
2€8(z,R) m=0

z€S(z,R) m=0

/:L(w> ]Sn,m(w7 z)mﬁ(y, z),

(2)

where it is clear that )
n—
D> w2 <1
m=0 =z

From the upper estimate and from d(w,z) > (1 —¢)R with 0 < m < n we
have that

_1_

g ——C ey | o (P9 BT
P < s p{ ( - ) ]

B 1 CVw,KeR) [ (Fw(l=2)R) 71
" V(w,KeR) (V(w,f(w,n—m)) P |: ( n ) :|> ’
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We will show that with the right choice of €, the term in the brackets can be

bounded by ¢/2. Let us start with
e (F(w, (1-¢) R))“]
n

e <F<w<1—€>R>) s

n

CV(w,KeR)
V(w7 f(wvn - m))

exp

KeR “
< (Fnm)

coonle(int) -+ (=472

B(8 —1)
for arbitrary v > 0,0 = #-1? . Now we use Lemma 6.7,

8
KeR -1

— K 1> _—
kyw(n —m, KeR) + _c<f(w,n—m)> ,

furthermore, k +1 <2k if kK > 1 and

2k, (i,7) < C <F(wvr))ﬁ’1

7

to obtain
B8 —1) 1

(f(zZ,i))W SC(F(Z%T))[H.

We can proceed as follows:
Cexp {C (f(uf(;f]jm)g e <m>a}

KeaC 1- 0

< Cexp [((1:?)0 _C) §W> }
< Cexp [_C <(1_€)R> I

The original restrictions on n and R can be used to receive

KeR
- < _ AN
Cexp [af(w, ) ck Cexp ( ce )

This can be made arbitrarily small with the right choice of £, which results in

1

Prn—m(w, z) < . S—
2V(w, KeR)

which, by using (12.11), completes the proof. |
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Proposition 12.2. Assume (pg). Then for an F € W

LE (F) = (VD).
Proof Let us fix n = F(z,R), r = 2R. LE (F) directly provides the fol-
lowing inequality

12 >, Puay) (12.12)
2y€B(LE,2T)
W) o |- (120 B] (12.13)
_ye;;,m (@, f(x,n)) P < n >
_ cV(z,2r)
_WGXP(—C’).
[

Proof [of Theorem 12.1] First of all, we have seen that under conditions
(VD) + (H) + ()
E € Wy and pv € Wy,

which, together with (FR) and E € V; or pv € Vi, implies that that both
functions belong to W;. On the basis of this observation, the equivalence of
1—7 and 8 is established by Theorem 10.1. The equivalence 8 and 10 is given in
Theorem 12.2. In Theorem 8.2 we have seen that the upper estimate UE (F)
follows from (H) via (MV). It is clear that PLE = NDLE and in Theorem
10.4 we have seen that for 8’ > 1 (VD) + (I'C) + NDLE (F) = LE (F).
For any F € Wy, LE (F) implies (V' D), as it was shown in Proposition 12.2.
Finally, UE (F) + LE (F) = PLE (F) has been shown in Proposition 12.1.
Thus, the equivalence of 7 and 9 is shown and the whole statement is proved.

|

Remark 12.3. Let us note that we have seen somewhat better upper and lower
estimates (which are in fact equivalent to the presented ones). Write d =
d(x,y). Following the proof of the upper estimate in Section 8.7, we can see
that

Cexp [—cky (n, %d)] Cexp [—ckx (n, %d)]

Pn(x,y) < + 12.14
VST G f ) V(o m) —
The intermediate estimate (10.25) gives a stronger lower bound:
&
Pn(x,y) > —————exp [-Cl (z,n, A)], 12.15
(@) 2 i gy S0 (O . 4) (12.15)

where A= B (z,e(2,n) +d(z,4)) UB (y,e (y.n) +d (2,)) ,n > d(z,).
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12.1 A Poincaré inequality

In this section we show that a Poincaré type inequality follows from the par-
abolic Harnack inequality.

Remark 12.4. Classical results on two-sided Gaussian estimates are based on
the Poincaré inequality (Ps):

Yo oww)(Fw)— 1) <CR Y my(fly) - f(2)% (12.16)

y€B(z,R) v,2€B(x,R+1)
where 1
/B = W Z 1) f(y).
yEB(z,R)

First Li and Yau [69] showed that the volume doubling property and the
Poincaré inequality imply the Gaussian upper bound (GE5) for certain man-
ifolds. Later Grigor’yan [40] showed the same by eliminating the restrictions
on the manifold. Finally Saloff-Coste proved that for manifolds

The same statement was proved for weighted graphs by Delmotte [31] by
assuming that p (z,z) > v > 0. Let us mention here that Theorem 12.1 is a
generalization of these results in graph settings.

Barlow and Bass show (in [8] and in [9]) that for a space-time scaling
function F (R) = R® A RP',3 > 3/ PH (F) is stabile against rough isometry
and with respect of the change of comparable weights fi5 ,, ~ pr,y- The proof
is based on their result that PH (F') is equivalent to the triplet of (V D), the
F—Poincaré inequality and a so-called cut-off Sobolev inequality (based on F'
as well), and these conditions are stable.

Proposition 12.3. Assume (po). If FF € Wi, then PH (F) implies the
Poincaré inequality PI (F) : for any function f on I, x € IR > 0,

> o) (F@) = f8)? <CF(R) > py=(fy) — £(2)*
yEB(z,R) y,2€ B(x,R+1)
(12.17)

where
1

B = W Z 1Y) f(y)-
yeB(z,R)
Proof The proof is an easy adaptation of [30, Theorem 3.11]. We consider
the Neumann boundary conditions on B(z,2R), and the new transition prob-
ability P’(y,z) > P(y, z), and equality holds everywhere inside, and strict
inequality holds at the boundary. Consider the operator



12.1 A Poincaré inequality 179

=Y Py 2)9(2)

and W = Q¥ where K = CF (z,R). Since Wg > 0 is a solution of the
parabolic equation on B(z,2R) for g > 0, by using the hypothesis we have

WE-WIGPR0 2 Y e - W)
z€B(xz,R+1) ’

C
> W Ze;ﬂ;’R) M(y)(f(y) - fB(:r,R))Q

since -, c g, r) (W) (f(y) — A)? is minimal at A = fg. We arrive at

Z w(y)(f(y) — fB(z,R))2

yEB(z,R)

<e Y W(f-Wi) ()

yEB(z,R+1)
2 2
<c (1715 = 1w £13)
< cK ||V S5,

2 2
where [[fll; = 32 cp(aor) W W) ()? and [Vl = 32, cpw2r) ty.-(f(y) —
f(2))%. The last inequality is the result of the repeated application of

2 2 2 2 2
IWFlly < [If1lz and [[f]l; = IWfllz < V£l
By recalling the definition of K, the result follows . |

Proposition 12.4. Assume (po) , (VD). If F € Wy, then PI (F), the Poincaré
inequality implies a resistance upper bound. There is a C > 0 such that for
any function x € I'R > 0,

F(z,2R)
V (z,2R)’
Proof Let h be the capacity potential between A = B (z,R) and D =
0B (z,2R), h|a = 1,h|p = 0and h| (4 3r)\B(z,2r) = 0. Let U = B (z,3R) ,y €
B = B(z,2R) : d(x,y) = 5/2R. We know that V (y, R/2) > ¢V (z, R). Let
us observe that |h — hy| > 1/2 either on A or on B (y, R/2). The Poincaré
inequality yields that

p(z,R,2R) < C——"—==

V(z,R)<C> (h(2) —hy)> <CF (2,R) > py(h(y) —h(2))”
zeU y,ze€U
_ CF(x,R)
- p(z,R,2R)’
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Semi-local theory

The (sub-)Gaussian estimate in the classical (fractal, and polynomial growth)
case does not depend on the particular location z or y, but on their distance
between them. In particular, in the case of F (z, R) ~ R, for many fractal

type graphs, we have
exp {—c_ (d(iﬁy)ﬁ)/’l}

ﬁn (x7y) =~ V (x,nl/ﬁ) I

where ¢, is different for the upper and lower estimate. This observation sup-
ports the hope that we can obtain two-sided sub-Gaussian estimates in which
the exponents are the same up to the constant if the mean exit time is uniform
in the space. This is the case in the classical results, where E (z, R) ~ R? is
the space-time scaling function. The scaling function F' (R) ~ E (z, R) inher-
its several properties from the mean exit time, and below we collect them
together with the properties of the kernel function m (n,d (z,y)).

13.1 Kernel function

Let us recall that the kernel function m is defined as follows: RAn > m =
m(n, R)) > 1 is the maximal integer for which

<qr( %), (13.1)

m

Sl=

or m = 1 by definition if n > F (R), or there is no appropriate m. Here ¢ is
a small fixed constant.
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Definition 13.1. We define a set of uniform scaling functions Uy. F € Uy if
F:R—R and
1. there are 3 > 1,8 > 1,¢p,Cr > 0 such that for all R >r >0,z € Iy €

B(z,R),
R _F®R) _ . (R (13.2)
F\T -~ F(r) — F\7v ) ’
2. there is a ¢ > 0 such that for allz € IR > 0,
F(R) > cR? (13.3)
3.
F(R+1)>F(R)+1 (13.4)
for all R € N.

The following lemma provides estimates of the sub-Gaussian kernel func-
tion.

Lemma 13.1. If F € Uy, then for m = m(n, R),

1 B
) (7))
m+120< , m+1>cd | — , 13.5
. 70n) (135)
and
F(R)\ 7 R\ 7T
m<C () , m<(C () . (13.6)
n f(n)
Proof The statements easily follow from F' € U; and from the definition
of m. ]

Lemma 13.2. In general,

1. m(n, R) is non-increasing in n and non-decreasing in R,
2. for any L € N
Lm(n,R) < m(Ln,LR)

Proof The statements are direct consequences of the definition of m. W

13.2 Two-sided estimate

In this section, we present the two-sided sub-Gaussian estimate:

0 exp [—em(n,d(z,y))], (13.7)

C
pn(%?J) < W
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pu(z,y) > W exp [-Cm(n,d(z,y))] . (13.8)

Let us recall our estimates in a concise form. We have seen (cf. Remark
12.3) that under (V D), (T'C) and (MV) (the latter one follows from (H)),

C'exp [—cky (y,n, %d)] N Cexp [—ckm (n, %d)]

Pn(2,y) < 13.9
() S G e (o)) Vg elym) .
In Theorem 10.4 it was shown that the lower estimate
c
D, > —Cl A 13.10
e (00) 2 oy P CL e, A) (13.10)

follows from (VD) ,(TC) and (H).
The following result is a direct consequence of Theorem 12.1 in the ”time
homogeneous” case.

Theorem 13.1. If a weighted graph (I',u) satisfies (po), then the following
statements are equivalent:

1.(VD),(E) and g (E) hold;

2.(VD),(H),(E) and (wTC) hold;

3.(VD),(H),(E) and (TC) hold;

4 (VD).(H) . (E) and (ER) hold;

5.(VD),(H),(pv) and (aDpv) hold;

6. (VD),(H),(pv) and RLE (E) hold;

7.(VD) and UE (F),PLE (F),F € Uy are satisfied;

8. (VD) holds, and there is an F € Uy such that PMV (F) and PSMYV (F)

are true;
9. there is an F' € Uy such that the two-sided heat kernel estimate holds, and
there are C,c > 0 such that for all x,y € I', n > d (z,y);

exp [—cm (n, d)]

Vi, f(n) ~

exp [-Cm (n,d)] .
<pn(z,y) <C
Vi fm) S
where d = d (x,y);
10. there is an F' € Uy such that PH (F) holds.

Remark 13.1. Let us mention here that under (po), (VD) and (H) the unifor-
mity of the mean exit time in the space

E(z,R) ~ F(R) (13.11)

ensures that E satisfies the right hand side of (7.20) with a 8’ > 1. This
explains that in the “classical” case when (13.11) holds, it should not be
assumed that 5’ > 1, since it follows from the conditions (see Proposition
7.6).
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Remark 15.2. Tt is not immediate but elementary to deduce from (12.14) and
(12.15) a particular case of Theorem 12.1 if

E(z,R)~ F(R),
or
p(z,R,2R)v (z,R,2R) ~ F (R).
The key observation is that under (pg), (V D), (H) and (E),

EFeWy= FEc W,

which means that under the corresponding conditions (E) implies 5’ > 1 (c.f.
Proposition 7.6). The statements 1 —8 and 10 of Theorem 12.1 are immediate,
the two-sided heat kernel estimate

OXP [-Cm (n,d(x,y))] exp [—em (n, d (z,y))]
Vi(z, f(n)) Vi(z, f(n))

for F' € W; needs some preparation. It follows from (12.14) and (12.15) and
from the fact that for any fixed C; > 0,z € T

< pn(z,y) <C

(13.12)

k(x,Cin,C3R) ~ 1 (xz,Csn,C4R) ~ m (Csn,CgR) .

Remark 13.3. In the particular case when E (x, R) ~ R, we recover the sub-
Gaussian estimate:

5 (zy)) FT
exp [—C (%) ] <
\%4 (m,n%) B

which is usual for the simplest fractal-like graphs.

¢ pn(z,y) <C

13.3 Open problems

This problem has some historical background. It is related to the classical
potential theory. Let us recall the notion of normal (Markov) chains which
form a sub-class of recurrent chains (cf. [64]). Very briefly, in our setting a
reversible Markov chain is normal if for

n

G"(y,2) =Y _Pi(y,x),

=0

the function
K" (y,z) =G" (z,2) — G" (y,2)

has a limit as n tends to infinity. Let us recall the definition of the local Green
function and the resolvent:
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G (y,2) =GP (y, ),

and for A > 0,

o .

G)\ (y7 Z‘) = Z e_AZPi (yv .13) .

i=0

Let us define the following functions:
KR (yvx) = GR ((E,CE) - GR (yax) ’

and

K (ya ;U) =G\ (x,x) -G\ (yvx) :

What is the connection between the convergences of the K functions as n, R
or A™! tends to infinity? Is it true that all of them converge if any of them
does? Is it true that K converges if and only if the elliptic Harnack inequality
holds on I'?  This is the case for normal random walks on Z% studied in [88].
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