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Abstract

It is known that the couple formed by the two dimensional Brownian motion and its
Lévy area leads to the heat kernel on the Heisenberg group, which is one of the simplest
sub-Riemannian space. The associated diffusion operator is hypoelliptic but not elliptic,
which makes difficult the derivation of functional inequalities for the heat kernel. However,
Driver and Melcher and more recently H.-Q. Li have obtained useful gradient bounds for the
heat kernel on the Heisenberg group. We provide in this paper simple proofs of these bounds,
and explore their consequences in terms of functional inequalities, including Cheeger and
Bobkov type isoperimetric inequalities for the heat kernel.
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1 Introduction

Gradient bounds had proved to be a very efficient tool for the control of the rate of convergence
to equilibrium, quantitative estimates on the regularization properties of heat kernels, functional



inequalities such as Poincaré, logarithmic Sobolev, Gaussian isoperimetric inequalities for heat
kernel measures. The reader may take a look for instance at @, , @, @, E] and references
therein. When dealing with the simplest examples, such as linear parabolic evolution equations
(or heat kernels), those gradient bounds often rely on the control of the intrinsic Ricci curvature
associated to the generator of the heat kernel. Those methods basically require some form of
ellipticity of the generator.

The elliptic case
Let M be a complete connected Riemannian manifold of dimension n and let L be the associated

Laplace-Beltrami operator, written in a local system of coordinates as

n

L(f)(@) = Y ai;(@)03,,, f(x).

i,j=1

The coefficients x +— a; ;(x) are smooth and the symmetric matrix (a; ;(z))1<i j<n is positive
definite for every . The “length of the gradient” |V f| of a smooth f: M — R is given by

n

DU ) = V51 = S =200 = 3 aiy(@)on, S0, .

ij=1

Let (P;)i>0 = (€'L);>0 be the heat semigroup generated by L. For every smooth f : M — R,
the function (¢, z) — Pi(f)(x) is the solution of the heat equation associated to L

O P(f)(x) = LP(f)(z) and Po(f)(z) = f().
For every real number p € R, the following three propositions are equivalent (see [, g, B7)).
1. Vf € C*(M), Ricci(Vf,Vf) > p|VS[
2. Vf €CX(M), ¥t >0, [VPf> < e 2t P(VF?)
3. Vf € C®(M), YVt >0, |VPf| < e P(|Vf])

This is the case for some p € R when M is compact. This is also the case with p = 0 when
M is R™ equipped with the usual metric since Ricci = 0. In this last example, L is the usual
Laplace operator A and the explicit formula for the heat kernel gives VP, f = P,V f for the usual
gradient V and thus |[VP, f| < P; |V f|. Back to the general case, and following [[J], the gradient
bounds 2. or 3. above are equivalent to their infinitesimal version at time ¢ = 0, which reads

L(f, f) = pL'(f, f)

where i
B(f.f) = 5(LE(f. f) = 20(f. L)) = [VVI* + Rie(V [, V).

The bound I3 > pI'" had proved to be a very efficient criterion for the derivation of gradient
bounds for more general Markov processes, including for instance processes generated by an
operator L with a first order linear part (i.e. with a potential).

In the equivalence above, one may add several other inequalities, including local Poincaré
inequalities, local logarithmic Sobolev inequalities, and local Bobkov isoperimetric inequalities,
and their respective reverse forms, with a specific constant involving e~*, see [, @] Here the



term local means that they concern the probability measure P;(-)(x) for any fixed ¢ and z. One
may also replace in these inequalities e #* by any function c(¢) continuous and differentiable at
t = 0 with ¢(0) = 1 and ¢/(0) = —p. In the present paper, we will focus on the Heisenberg group,
a non elliptic situation where these equivalences do not hold, but where some gradient bounds
are still available and provide local inequalities of various types.

The Heisenberg group

In recent years, some focus had been set on some degenerate situations, where the methods
used for the elliptic case do not apply. One of the simplest example of such a situation is the
Heisenberg group (see sectionﬁ for the group structure). Namely, we consider on H = R? the
vector fields y .

X:am—gaz and Y:8y+§az

and the operator

1
L=X*+Y? :0§+8§+Z(Jc2—i—y%@f—i—x@iz—yaiz. (1)
This operator is self-adjoint for the Lebesgue measure on R3. The matrix of second order
derivatives associated to L is degenerate and thus L is not elliptic. If [U,V] = UV — VU stands

for the commutator of U and V, then
Z:=[X,Y]=0. and [X,Z]=][Y,Z]=0.

In particular, L is hypoelliptic in the Hormander sense (the Lie algebra described by {X,Y, Z}
is the Lie algebra of the Heisenberg group, see section E) As a consequence, the heat semigroup
(Py)i>0 = (e!1);>0 obtained by solving the heat equation associated to L admits a smooth density
with respect to the Lebesgue measure on R3. It is remarkable that the Markov process associated
to this semigroup is the couple formed by a Brownian motion on R? and its Lévy area, and for
every fixed ¢ > 0 and x € H, the probability distribution P;(-)(x) is a sort of Gaussian on H. We
refer to [ff] and for such probabilistic aspects. For this operator L we have also

D(f, f)=X(f)* +Y(f)? (2)

and
Bf, f) = X2 + V2P + (XY Y X))+ 5(Z0) + AXZY () ~ Y Z()X(f).

The presence of YZ(f) and X Z(f) in the I3 expression forbids the existence of a constant p € R
such that I3 > pI" as functional quadratic forms. Therefore the methods used in the elliptic case
to prove gradient bounds could not work. In other words, the Ricci tensor is everywhere —oo.
In fact, a closer inspection of the Ricci tensor of the elliptic operator X2 +Y?2 + ¢Z2 when € goes
to 0 shows that this operator has everywhere a Ricci tensor which is

1
-+ 0 0
0 -5 0
0 0 &

In the limit, one may consider that the lower bound of the Ricci tensor for L is everywhere —oco.
Despite this singularity, B. Driver and T. Melcher proved in [E] the existence of a finite positive
constant Cy such that

Vf € PE(H), Vt >0, |VP.f]> < CoP(|V). (3)



where P°°(H) is the class of smooth function from H to R with all partial derivatives of polynomial
growth. Here C5 is the best constant, i.e. the smallest possible. As in the elliptic case, the
gradient bound (JJ) implies a Poincaré inequality for P;, since

PAf?) — (Puf)? =2 / PV P f2) ds < 24CoP(|V 12). (4)

The gradient bound (E) gives also a reverse Poincaré inequality for P;, since

P2 — (Pf)? =2 / PAIV P ds = ZHI(TPDP. (5)

(From the point of view of regularization, (E) is the most important, while (@) is more concerned
with estimates on the heat kernel and concentration properties. More recently, H.-Q. Li showed
in [RJ] that there exists a finite positive constant Cy such that

VfeP>H), Vvt >0, |[VPf| < CiP(|Vf]). (6)

It is shown in [E] that C; > v/2 and Cy > 2. The Jensen or Cauchy-Schwarz inequality for P;
gives Cy < C%, however, the exact values of C; and Cy are not known to the authors knowledge.
The gradient bound (fj) is far more useful than (ff), and has for instance many consequences in
terms of functional inequalities for P;, including Poincaré inequalities, Gross logarithmic Sobolev
inequalities, Cheeger type inequalities, and Bobkov type inequalities, as presented in section E
As we shall see later, (f]) is much harder to obtain than (fJ).

More generally, one may consider for any p > 1 and ¢ > 0 the best constant C),(¢) in [0, c0]
(i.e. the smallest possible, possibly infinite) such that

VfePe(H), |VPfI" < Cpt)P (V).

It is immediate that C,(0) = 1. According to [L] and [RJ], for every p > 1 and ¢ > 0, the
quantity C,(t) belongs to (1,00) and does not depend on ¢. In particular, Cp, is discontinuous at
t = 0, and this reflects the fact that the I3 curvature of L is —oo.

The aim of this paper is mainly to provide simpler proofs of the gradient bounds (E) and (E)
We also give in section [] a collection of consequences of () in terms of functional inequalities
for the heat kernel of the Heisenberg group. Section E gathers some elementary properties of
the Heisenberg group used elsewhere. Section E provides a direct simple proof of the reverse
Poincaré inequality (f) without using () or (). Sections [j and [] provide elementary proofs of
@) and (B) respectively.

2 Elementary properties of the Heisenberg group

We summarize in this section the main properties of the Heisenberg group that we use in the
present paper. For more details on the geometric aspects, we refer to %, @, D5]. The link with
the Brownian motion and its Lévy area is considered for instance in [[f] and [B6]. From now on,
we shall use the notations

(f) and (f,9)=(f9)

to denote the integral of a function f with respect to the Lebesgue measure in R? and the scalar
product of two functions f, g in L?(R3,R). The Heisenberg group H is the set of matrices

1
M(z,y,z) =0
0

O = 8
Ll SR\



equipped with the following non-commutative product
M(z,y,2)M (2", y',2") = M(z+ 2",y +y, 2+ 2" + zy).

The inverse of M(z,y, z) is M(—xz, —y, xy — z). It is often more convenient to work with the Lie
algebra of the group. For that, we define

X = Y =

)

S O O
S O =
o O O
oS O O
o OO
S = O
N
Il
oS O O
S O O
S O =

and we consider
N2y, 2) = exp(aX +yY + 22),
which gives

N(x,y,z):M(x,y,z—l—%y).

We shall therefore identify a point x = (z,y,2) in R3 with the matrix N(x,y, 2) and endow R?
with this group structure that we denote x ¢ y which is

1
(r,y,2)0 (2,9, 2") = (x+ 2", y+y,2+2 + i(acy’ —yz')).

The left invariant vector fields which are given by

X(f) = tim PO T _ Y55y,
v(f) = i TR QEOD I 5 4 2555,
200 = iy LE 00D 10 )

while the right invariant vector fields are given by

X(f) = g HUELOED I _ 5 1 Y5 p),
V() =ty LLOCODZTE) 525 p)

And Z = Z since for the points on the z axis, left and right multiplications coincide. The
Lie algebra structure is described by the identities [X,Y] = Z and [X,Z] = [Y,Z] = 0. In
what follows, we are mainly interested in the operator L = X2 + Y2, and the associated heat
semigroup (P;);>0 = (€'1);>0. We shall make a strong use of symmetries in what follows. They
are described by the Lie algebra of the vector fields which commute with L. This Lie algebra is
4-dimensional and is generated by the vector fields X , Y, Z,and © = 20y — y0,. The first ones,
which correspond to the right action, commute with XY, Z (as it is the case on any Lie group),
the last one reflects the rotational invariance of L. There is also another vector field which plays
an important role : the dilation operator D, described by

1
D= 5(3081 + y0y) + 20,.



This operator D satisfies
[L,D]=L. (7)

Let (T})i>0 = (e'P)i>0 be the group of dilations generated by D, that is
T, f(z,y, 2) = f(e/?x, ey, etz).
;From the commutation relations, one deduces
PTs = TsPesy, (8)

and
P.D=DP, +tP,L. (9)

Since P, commutes with left translations, if Ix(f)(y) = f(xy), then
P(f)(x) = L P(f)(0) = Pe(l.f)(0).

Here we have just formalized the fact that (P;);>¢ is a heat semigroup on a group. Moreover,
since 0 is a fixed point of the dilation group, one has from equation (E)

P(f)(0) = P1(Tiog+.f)(0).
This explains why P;(f)(0) gives the whole (P, f)¢>0. It is well known that

Pi(f)(0) = . F)h(y)dy,

where dy is the Lebesgue measure on R? and the function h has the following Fourier represen-
tation in the z variable

Wy, ) = — /+OO Az " Neoth A ) ——dx (10)
=— xp | —— ——d\.
A =g | ¢ TP AT ) i

where 72 = 22 +y? if x = (z,y, z). This formula appeared independently in the works of Gaveau
and Lévy. It is not easy to deduce from this formula any good estimates on h, and it is not
even easy to see that h is positive. Nevertheless, there are quite precise bounds on this function
and its derivatives, see for instance [B, and @, ], which may be expressed in terms of the
Carnot-Carathéodory distance. The Carnot-Carathéodory distance may be defined as

d(x,y) = sup f(@) = fy)
{f such that T'(f,f)<1}

where T' is as in (ﬁ) Here, the explicit form is not easy to write, but we shall only need to
express the distance from 0 to x. In order to do that, it is better to describe the constant
speed geodesics starting from 0. First, straight lines in the (x,y) plane passing through (0,0) are
geodesics, and the other ones are helices, whose orthogonal projection on the horizontal plane
{z = 0} is a circle containing the origin (see [ff]). If a point x(s) is moving at constant speed
(for the Carnot-Carathéodory distance on the geodesic, its horizontal projection p(s) moves with
unit speed (for the Euclidean distance) on this circle.

Moreover, the height z(¢) of the point x(s) is the surface between the segment (0, p(s)) and
the circle, which comes from the fact that for any curve in R?® whose tangent vector is a linear
combination of X and Y, one has

1
dz = i(scdy — ydzx),



that is the area spanned by the point p(s) in the plane. Note that all the geodesics end on the
z axis, which is therefore the cut-locus of the point 0. Those geodesics may be parameterized as
follows, using a complex notation for the horizontal projection p(s)

p(s) =u (1 —exp (%)) and  z(s) = g (ﬁ — sin (ﬁ)) . (11)

Here, u is the center of the circle which is the horizontal projection of the geodesic, and s is
distance from 0 (s € (0,27 |u|)). When |u| goes to infinity, we recover the straight lines.
If we call d(x) the Carnot-Carathéodory distance from 0 to x, it is easy to see from that if

x = (z,y,2), and s = d(x), then
TCRIEA
s's's

This corresponds to a change of w into . Now, the unit ball for the Heisenberg metric is between
two balls for the usual Riemannian metric of R?, and therefore one concludes easily that the ratio

(2 + y2)? + 22
d*(z,y,z)

is bounded above and below. Although, if R = ((z% + y?)? + 22)'/4, the function T'(R, R) is
bounded above but not below.

Let h be the heat kernel density at time 1 and at the origin, given by () The main
properties of h used in the present paper are the following. Here for real valued functions a and
b, we use the notation a ~ b when the ratio a/b is bounded above and below by some positive
constants. First,

exp(—£0)
h(x) ~ ———,

V1 x| d(x)
where ||x|| denotes the Euclidean norm of the projection of x onto the plane {z = 0}. Then, for
some constant C'

(12)

I'(log h,logh)(x) < C(1 + d(x)) (13)

and
|Z(logh)| < C. (14)

The last one is not completely explicited in [@] but follows easily from the estimation of Wj
page 376 of this paper.

Lemma 2.1. The Schwartz space S of smooth rapidly decreasing functions on the Heisenberg
group H is left globally stable by L and by P; for any t > 0.

Proof. If R = (2®+%?)?+22, then an elementary computation shows that for any positive integer
g, there exists a real constant B, > 0 such that L((1+ R)™9) < B,(1+ R)™9. As a consequence,
Pi((1 + R)~%) < eBal(1 + R)~9. We may see the class S as the class of smooth functions such
that for any non negative integers a, b, ¢ and any positive integer ¢, the function X“YbZC(f) is
bounded above by (1 + R)~%. From that and the above, it is clear that if f is in S, such is P;f.
On the other hand, the stability of S by L is straightforward. O

3 Reverse Poincaré inequalities

We show here how to deduce a reverse Poincaré inequality as (E) The method is simple and
direct, and does not rely on a gradient bound such as ({) or ({).



Theorem 3.1 (Reverse local Poincaré inequality). For anyt > 0 and any f € C°(H),

tD(Puf, Pof) < Py(f?) — (Puf)?.

Proof. Since we work on a group, it is enough to prove this for x = 0. Then, thanks to the
dilation properties, it is enough to prove it for ¢ = 1. Now, consider the vector field X , which
coincides with X at x = 0, and let as before h be the density of the heat kernel for t = 1 and
x = 0 given by (E) We want to bound, for a smooth compactly supported function f

(XPLf)? = (P(X [)? = (f, Xh)?

where the last identity comes from integration by parts. The first remark is that we may suppose
that (fh) = 0 since we may always add any constant to f. We then use Cauchy-Schwartz
inequality under the measure h(x)dx to get

(XPLf)? < Po(f2)(X (log h)°h).
Using the same method for Y, we get
D(Pif, Pif) < (Pu(f?) = (PLf)*)(C (log b, log h)h)

where X R .
I'(u,u) = X (u)? + Y (u)?

Now, the rotational invariance of h, which comes from [0, L] = 0, shows that I'(logh) = I'(log h),
and gives a reverse local Poincaré inequality with the constant C' = (I'(log h)h). It remains to
compute this constant. For that, we use the dilation operator D and the formula (E) In 0, we
have Df = 0, and therefore it reads for ¢ = 1, for any f,

P((L-D)f) =0,
which means that h is the invariant measure for the operator L — D, or in other words that
(L+D+2)h=0

since the adjoint of D is —D — 2. Multiply both sides by log h and using integration by parts
(can be rigorously justified by using estimates on h) gives

(log h, Lh) = —(I'(log h,log h), h).
Moreover, we have
(logh, (D +2)hy = —(h,Dlogh) = —(Dh) = 2(h) =2
and therefore
(T(log h,logh), h) = 2.

If we had done the same reasoning on R™ with the usual Laplace operator, and the corresponding
dilation operator, we would have find a reverse Poincaré inequality with constant n/2 instead of
%. The reason comes from symmetry properties and the same will allow us to divide the constant
by 2 in the Heisenberg case. In fact, because of the rotational invariance of h, we have, for any
vector (a,b) € R? with a? + b2 = 1,

((aX (logh) + bY (log h))2, h) = (X (logh))?, h) = =(T'(log h,log h), h) = 1.

N | —



Now, we may write

L(PLf, PLf)(0) = Sup 1(af(P1(f)+b?Pl(f))2
a24b2=

and use the same Cauchy-Schwarz inequality to improve the bound to
D(Pf, PLf) < Pi(f?) — (Pof)>.
O

Remark 3.2 (Optimal constants). Equality is achieved in theorem (B.]) when f = X (logh)
for instance. To see it, note that by symmetry, ((Xlogh)2h) = ((Ylogh)2h) = 1. By the
rotational invariance of h, we get more generally that <(aX log h+ bY log h)?h) =1 for any a® +
b2 = 1. As a consequence, (X (logh)Y (logh),h) = 0. For f = X(logh), this gives X P, f(0) =
(Xf,h) = —(f, X(logh)h) = =1 and Y P, f = 0, which is the desired equality. Note the difference
with the elliptic case: for the heat semigroup (Py)i>o0 in R™ or for any manifold with non negative
Ricci curvature, one has for every t > 0 and any smooth f,

2T (P.f, P.f) < Pi(f?) — (P.f)*

Note also, as we already mentioned in the introduction, that the H.-Q. Li gradient bound (E)
provides simply by semigroup interpolation a result similar to theorem @, with a constant 2tC’1_2
instead of t. These two constants are equal if and only if C1 = /2. At the level of reverse local
Poincaré inequalities, a mecessary and sufficient condition for the efficiency of the semigroup
interpolation technique is that C; = /2. Similarly, by using the Drivier and Melcher gradient
bound (E) we obtain the condition Coy = 2. It is thus tempting to conjecture that C? = Cy = 2.

Remark 3.3 (Carnot groups). In the class of nilpotent groups, there is an interesting sub-
class, which are the Carnot groups, that is the nilpotent groups with dilations, see /ﬂ], /@/ Let
(X1,...,X,,) the generators at the first level of such a Carnot group, and L = X3 + -+ + Xfw.
In those groups again there is a dilation operator D such that [L, D] = L and D* = —D — % 1d.
The parameter n is what is called the homogeneous dimension of the group. The same applies in
this case, except that we no longer have always enough rotations to insure that I'(h, h) = f(h, h)
where the hat corresponds to the “chiral” action. But we may replace this argument by the fact
that P,(-)(0) = P;(-)(0) where (P;)i>0 = (exp(tL));>0 and we would get as a bound

(P, Pif) < 5o (PU(P) = (P)?)
o

recovering at the same time the Heisenberg and Euclidean cases. For the (2p + 1)-dimensional
Heisenberg group Hop1 we have ng = 2p while the homogeneous dimension is 2p + 2, and
therefore here the inequality writes

p+1 2 2
F(PtfaPtf)§2—pt(Pt(f )= (Pf)7)

and the constant approaches the FEuclidean one when p goes to infinity.

4 A proof of the Driver-Melcher inequality

We give here an elementary proof of the Driver and Melcher gradient bound (H) The argument is
simply an integration by parts followed by the upper bound on I'(log h, log h) obtained in section



H. Indeed, from the inequalities ([J) and ([L3), it is quite clear that the constant

A= / Ix|IT(log h, log h) (x)h(x)dx (15)
is finite, where ||x|| denotes as usual the Euclidean norm of the horizontal projection of the point
x. Then, we have the following theorem.

Theorem 4.1. With the constant A defined by ), we have for every t >0 and f € C°(H),

L(Pf, Pof) < 2(A+4)R(I(f, f))-

Proof. We assume that x = 0 (by group action) and ¢ = 1 (by dilation). Then, we write
XPif(0) = Pi(X£)(0) = (X +yZ) fh).
An integration by parts for (yZ(f),h) = (y(XY =Y X)(f), h) gives
(X(f), (yY (log k) + 1)h) = (Y(f), yX (log h)h)

and a similar formula holds for Y P; f. Next, we take a vector (a,b) € R? of unit norm and we
use the Cauchy-Schwarz inequality to get

(@X P1(f)(0) +bY Pi(£)(0))* < Pu(X(f)}) A1+ PL(Y(f)*) Az

where

Ay = Pi[((yY (log h) 4 2)a — 2Y (log h)b)?]
and

Ay = Pi[((xX (logh) + 2)b — yY (log h)a)?].
The desired inequality comes then from the upper bound

maX(Al, AQ) S Al + AQ S 2(14 + 4)
Note that the obtained constant 2(A + 4) is certainly not the optimal one. O
Remark 4.2 (Counter example). Unlike the elliptic case, the reverse local Poincaré (E) and
the local Poincaré (Q) inequalities are not in general equivalent. A simple example is provided
on R? with the operator
L =092+ z0,

for which the corresponding diffusion process starting from (x,y) is up to some constant

t
Uy = <z+Bt, y+tx+/BSds>
0

where (By)i>0 s a Brownian motion on R. In this example, the heat kernel is Gaussian and the
semigroup (Py)i>o is quite easy to compute, while T(f, f) = (0.f)*. In this situation, it is easy
to see, using Cauchy-Schwarz inequality, that

tCT(Pof, Pif) < Pi(f?) — (Puf)?
for some constant C < 2, while the inequality
P f? = (P f)? < C()BI(, f)

does not hold for any constant C(t), as one may see with a function f depending on y only.
For example, with f(x,y) = y, one has Pif = y + tx, which depends on the variable x. This
kind of hypoelliptic situation differs strongly from the case of the Heisenberg group, since here
T(f, f) =0 does not imply that f is constant.

10



5 Two proofs of the H.-Q. Li inequality

In this section, we propose two alternate and independent proofs of the H.-Q. Li inequality (E)
The first proof uses some basic symmetry considerations and a particular case of the Cheeger
inequality of theorem @ that we have to show by hands. The second proof relies on an explicit
commutation between the complex gradient and the heat semigroup. Both mainly rely on the
previous sharp estimates on the heat kernel that were obtained in [[19].

5.1 Via a Cheeger type inequality

Lemma 5.1. For any real R > 0, there exists a real constant C' > 0 such that for any smooth
f: H — R which vanishes on the ball centered at 0 and of radius R for the Carnot-Carathéodory
distance, we have

/|f|hdx§C/|Vf|hdx
where h is as before the density of P1(0,dx).

Proof. One may safely assume that R = 1 by a simple scaling. Next, we make use of the polar
coordinates which appear in (@) Namely, we parameterize the exterior of the unit ball by (u, s),

with u € C, |u| > & and s € (1,2 |u]), with

(z + iy, 2) = <u <lexp<%>>,g<ﬁsin<|—z|)>>. (16)

The unit ball is the set {s < 1}, and since f is supported outside the unit ball, we write

| (u, 5)| =

/5 Vi(u,t)- etdt‘ < /S [V f| (u,t)dt
1 1

where e; is the unit vector along the geodesic. Let us write A(u,t)dudt the Lebesgue measure
on R? in those coordinates (we shall see the precise formula below). We write

27 |u|
/|f(u,s)| h(u, s)A(u, s)duds < /|Vf| (u,t) </ A(u, 8)h(u, s)ds) dudt
t
and we shall have proved our inequality when we have proved that
27| u|
/ A(u, $)h(u, s)ds < CA(u, t)h(u,t),
t

for any (u,t) such that |u| > 5= and ¢ > 1. In this computation, we forget the points in the
(z,y) plane and the z-axis, but this is irrelevant since they have 0-measure. The computation of

the Jacobian gives
A(u, s) = 16 |u| sin S I R Y
e 2ful ) \2]ul 2 ul

and the estimate () shows that we may replace h(u, s) by

exp(—%)
\/1 + 25 ul sin()
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since the Euclidean norm of the horizontal projection of the point whose coordinates are (u, s)

is 2 |u|sin(57). Setting 7 = and r = |ul, the question is therefore to check that, for some

s
2[ul 2[ul
1 1
constant C, for any r > 5, for any 79 > 5-, one has
TsinT(r —sinT) _ 2.2 sinTo(7o —sinTy) _ 2,2
e dr < C e o,

r il
o V1+4rirsinT V14 4r2rysin g

Up to some constant, we may replace sin7(7 — sin7) by 7* on (0, %) and by 7 — 7 on (%, m).
In the same way, we may replace V1 +4r27sinT by 77 when 7 < § (since r7 > %) and by
1+rym—1 when 7 € (§,m).

We first consider the case where 79 < %, and divide the integral into f;/ % and f:/Q. Using

the above estimates, these integrals can be bounded by the correct term by using the fact that

/ sP exp(—s?)ds < Cp AP~ exp(—A?).
A

When 79 > 7, one uses the same estimates, bounding above 7 — 7 by 7 — 79 and (1+rym—7)71
by 1 in the integral, and using the fact that r is bounded below on our domain.

Observe that the same reasoning on a ball of radius € would provide a constant which goes
to infinity when e goes to 0, as for the usual heat kernel on R%. |

In fact, we shall also use a slightly improved version of lemma @

Lemma 5.2. For every real R > 0, if B is the ball centered at 0 and of radius R for the Carnot-
Carathéodory distance, there exists a real constant C' > 0 such that for any smooth f: H — R,
/ |f —m] hdeC’/|Vf|hdx

BC
where B¢ =H\ B is the complement of B, where m = |B|™! [, f(x) dx is the mean of f on B,
and where h is as before the density of Py(0,dx).

For proving this last lemma, we will need the following L!-Poincaré, also called (1, 1) Poincaré,
on balls. This inequality can be in fact thought of as a Cheeger type inequality on balls. See [@}
and references therein. This last lemma shall also be used in the next section where we prove
the H.-Q. Li inequality via complex analysis.

Lemma 5.3. For any real R > 0, if B denotes the ball centered at 0 and of radius R for
the Carnot-Carathéodory distance, there exists a real constant C > 0 such that for any smooth
f:H — R, by denoting m = |B|~* fo(:E) dx the mean of f on B,

[ —mlax<c [ 195 i

We can now make the proof of lemma @

Proof of lemma 5.3 As in lemma 1], we may safely assume that R = 1 by a simple scaling. For
any auxillary function g : H — R, we have by denoting m = |B|~! S fdx,

/|ffm|hdx§/|ffg|hdx+/ lg —m]| hdx.
Be Be

12



Now we choose ¢ such that g(£,s) = f(&, min(s, 1)) where (£, s) denotes the polar coordinates
in H as in the proof of lemma @ More precisely, £ € 0B and the set {s < 1} is the unit ball.
For the first term the desired gradient bound follows then by elementary arguments as in lemma
@. For the second term, we write

e —ml< [ (56D - s+ 11(es) - m) AEIE

where C(&) = f::o A(&, s)ds. We can now conclude by using elementary arguments similar as
before and the L'—Poincaré inequality of lemma @ O

Note that lemma @ can be deduced directly from lemma @ We are now in position to
prove the H.-Q. Li inequality (E)

Proof of (ﬂ) With the help of lemmas @ and @, we may reduce the study of the H.-Q. Li
inequality to functions which are

e cither supported in a ball of radius 1 for the Carathéodory metric;
e cither supported in a cylinder of radius 2 around the z axis (without the unit ball);
e cither supported outside a cylinder around the z-axis.

Indeed, let see how one may reduce first to the case of a function supported either in a ball or
outside a ball. If f is any smooth function and ¢ a smooth cutoff function with values 1 on a ball
B of radius < 1 and vanishing outside a ball of radius 1, we write f = fo + f(1 — ¢) = f1 + fa.
Clearly, in order to obtain (H), one can add any prescribed constant to f. In particular, one can
assume that [ fdx = 0. Assuming that we know the inequality for fi and fa, we bound

(X(f),h) < CUIV A1l + [V fal), h)

then we make use of
IVl + IVl <IVIl+2]flIVel

and since |V¢| is supported outside the unit ball,

[F1IVel <[Vl 15
so one has by lemma @
(f1, Vol h) < CAV ], h).

We repeat the same operation with a cutoff function for the neighborhood of the z-axis. Now,
when f is supported inside the ball, we may use the method that we used in the proof of theorem
[11], and the fact that |V log | (x) < C'd(x), which is bounded on the unit ball. If f is supported
inside the cylinder around the z-axis and vanishes on the unit ball, we write, with section
notations,

(X().h) = (X (). 1) + (£, 5 Z(10g W))

and then we use the fact that 4 Z(logh) is bounded on the cylinder. It remains to observe that

(If1:0) <CV IR

13



thanks to lemma @ It remains to deal with a function which is supported outside a cylinder
around the z-axis. We shall choose another integration by parts. For that, let us use a complex
notation and write

V(f)=X(f)+iY(f) and V(f)=X(f)—iY(f).

Note the change of sign in front of ¢ in the second expression. We want to bound

(V(f),h) = —(f,Vh).

Now, since h is radial, we have .
Vh=""Ygp
T +y

which comes from the fact that ©0y,h = yd;h. Let us call ¥(x,y) = exp(—2i6) the function i;;z,

where 6 is the angle in the plane (z,y). Then, we integrate again by parts and get
(Vf.h) = =(f. (@, y)Vh) = (Y, ¥(z,9)h) + (£, V()h).

We then conclude observing that ¥ is bounded and |V¥| is bounded outside the cylinder around
the z axis. We therefore have

(V)| < VSR + CUfL )

and we use again lemma @ to conclude the proof. O

5.2 Via a complex quasi-commutation

In R™, it is known that the gradient V commute with the Laplace operator. This commutation
leads to the commutation between V and the heat semigroup P, = e and therefore to the
inequality:

VP f| =PV < P VS|

In the Heisenberg group, we can follow the same pattern of proof. Nevertheless, several difficulties
appear that make the proof quite delicate and technical at certain points. For sake of clarity,
before we enter the hearth of the proof, let us precise our strategy. The Lie algebra structure:

X, Y]=2, [X,Z]=[Y.Z]=0

leads to the commutation:
(X +4iY)L = (L —2iZ)(X +1iY),

where L = X2 4+ Y 2. At the level of semigroups, it leads to the formal commutation:
(X +iY)P, = ! L722)(X 4 iY) = e 22 P(X +iY). (17)

This commutation is only formal because as we will see the semigroup associated to the complex
operator L — 2¢Z is not globally well defined. More precisely, complex solutions to the heat
equation 4% = (L — 2iZ)u, u(0,-) = f are represented by a kernel which is nothing esle than
the holomorphic complex extension in the z variable of the heat kernel, at the point z + 2it.
Unfortunately, this kernel has poles, and this solution may have singularities. Nevertheless, we
will see that if the initial condition f is a complex gradient, then solutions to this equation do not

explode. More precisely, we may add to this kernel any kernel which has no effect on gradients
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and which cancels the poles of the previous extension. Doing this, we shall produce an integral
representation of the solution, without poles. This representation is of course not unique. If we
could choose the kernel in such a way that the ratio of it with the density p; is bounded, then
the H.-Q. Li inequality would easily follow. However, we will prove that such a kernel does not
exist. To overcome this difficulty, we will use two different kernels depending on the support of
the function f. By using a partition of the unity as in our previous proof of H.-Q. Li inequality
and lemma we will then be able to conclude.

We now enter into the hearth of the proof. In what follows, in order to exploit the rotational
invariance, we shall use the cylindric coordinates x = r cos €, y = rsin# in which the vector fields
X and Y read

X = cos 00, — sin@ae — lr sin 60,
r 2
Y =sin60, + Co:’eag + %r cos 00,
Z = 0,.
The heat kernel associated to (P;);>o writes here in cylindric coordinates
pi(r, 2) = 8_7172 /:o e Sini\l )\t67§)\cotanh/\td>\. (18)

To give a sense to (@), we begin with the analytic properties of p:(r, z) in the variable z.
Lemma 5.4. Let t > 0 and r > 0. The function

1 1
am? (t+iz + %)2 am? (t —iz + %)2

z = pe(r,z) —

admits an analytic continuation on {z eC,|Imz |< % + 3t}. The function

z — pi(r, 2)
admits therefore a meromorphic continuation on {z € C,| Imz |< % + St} with double poles at
i(t+5) andi(t+75).

Proof. Let t > 0 and r > 0. By using the expression (B) for p¢(r, z), and

1 AR VR VR
22 =/ e~ e MeTAT \d),
(t+iz+5) 0
1 too 2
LI / ¢MFe M NT N,
(t—iz+53) 0
we obtain
1 1
pt(T7 Z) - 2 2
472 (t+iz+§) 472 (t—z’er%)
1 +o0 o e~ Tj |A|cotanh|A|¢ ) 5
- iz —9 — A=t A d\
812 J_o < sinh | A | ¢ ‘ A
and the desired result follows easily. [l
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For any t >0, r >0, and z € C — {—i(t + r?)} such that | Imz |< % + 3t, let us denote
1
5
Am? (t+iz + %)

p:(T, Z) = pt(T, Z) -

We have the following commutation property.

Proposition 5.5. If f : H — R is a smooth function with compact support, then
(X +4iY)P,f(0) = /p,f (ryz 4 20t)(X +iY) f(r,0, z)rdrdfdz, t> 0.
H

Proof. Due to the identities [X,Y] = Z and [X, Z] = [V, Z] = 0, we have
(X +4iY)L = (L — 2iZ)(X +1iY).

If f(r,0,2) = e**g(r, ), for some A € R and some function g, we have Zf = i\f and thus
(X +iY)Lf = (L+2\)(X +:Y)f.

We deduce therefore,

(X + V) PF(0) = (X +iY)£)(0) = €2 /H e, (X + V) )(r, 0, 2)rdrdfds.

Let us now observe that for ¢ > 0,

1
(X +iY)———=5 =0
(t+iz+ )

and thus

(X +iY)p; = (X +14iY)ps.
Consequently,

(X +4Y)P,f(0) = M / pi(r, 2) (X + 1Y) f)(r,0, z)rdrdod:.
H

Now

eQ/\tf(r7 0,z) = f(r,0,z — 2it)

and the result for the function f follows by integrating by parts with respect to the variable z.
For general f, we can conclude by using the Fourier transform of f with respect to the variable
z. O

As a first consequence, we deduce that for every R > 0, there exists a finite constant C > 0
such that for every smooth function compactly supported inside a Carnot-Carathéodory ball Bg
of radius R,

VP (0) < CR(IVF1)(0).
But of course, here, the constant C' that we obtain depends on R, and we shall see below that it
blows up when R — +o0.

Now, if R > 0 is big enough, the ball with radius R contains the region of the Heisenberg
group whose cylindric coordinates are of the form (r = 2,0 € [0,27],z = 0) and if f is a smooth
function with compact support that vanishes in a ball with radius R, we have the commutation:

(X +iY)Pf(0) = /pl(r, 24 20)(X +4Y)f(r,0,2)rdrdodz, t>0.
H

that follows from the fact that (X + iY)p, = (X +4Y)p; and from the fact that the pole of
(r,z) — p1(r,2z) is at r = 2, z = 0. The keypoint is then the following estimate:
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Proposition 5.6. There exists R > 0 such that

9
sup —| pi(r 2 +2i) | < +o0.

r2+|z|>R pl(T,Z)

Proof. We shall proceed in two steps.

Step 1. We show that for any n > 0,
9
wp Izl
r>3,r2>n|z| pl(ra Z)

For convenience, and by symmetry, we may assume z > 0. Let us first observe that on our
domain:

I A r2
P (7“, z 4+ Qi) _ 8?/ 672/\61/\2 Sinh)\efT/\cotanh/\d)\ (19)

(From [@], it is known that for fixed r, z, the function

2
g:A— —idz+ %)\cotanh)\,

— 00

has a unique critical point in the strip {| ImA |< Z}. This critical point is i0(r, z), where 0(r, 2)
the unique solution in (0, %) of the equation

)
1 2
,u(§9(r,z))r =4z,
with p(6) = ﬁ — cotan 6. At this critical point, we have
. d?(r, z
gli(r. ) = T2,

where d(r, z) is the Carnot-Carathéodory distance from 0 to the point with cylindric coordinates
(r,0, z) (this distance does not depend on 6, that is why it is omitted in the notation). In fact,
our function g corresponds to g(r,z,\) = f(%, %,2)) where f is the function studied in d.
Moreover the function s — Reg(s + i6(r, z)), grows with | s |, and has a global minimum at
s = 0, indeed a tedious computation shows that
Re(g(s +i6(r,2)) — g(i8(r, 2)) 2054 cotanh 25 — 20(r,2) cotan 20(r,2))r?
e(g(s+1i0(r,2)) — g(i0(r, 2))) = s cotanh 2s — 20(r, z) cotan 20(r, z))r
g g sinh? 2s + sin? 260(r, 2)
sinh? 2s
~ sinh?2s+ 1
> 0.

(2s cotanh 25 — 1)r?

Let us finally observe that the previous computation also shows that there exists § > 0 such that
for s € [-1,1]

+ 6r2s°.

Reg(s+i0(r,z)) > W

With all this in hands, we can now turn to our proof. We first start by changing the contour of
integration in ([19):

T e A 2 \cotanhA o2 ixe A 2 \cotanhA
67 67/ z - 677 cotan dA — 67 67/ z - 677 cotan d)\
o sinh A ImA=0(Vi?=8,2) sinh A

2
_ / e _ A e—(%—2) AcotanhA J2)—2Xcotanh)
ImA=0(vi7=8,z)  SinhA
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A

Therefore, by denoting
2\) = 2X—2Acotanh\
U =e sinh A
we get
A r2 r2—8,2)> 2 2.2
T /\cotanh)\dA‘ Sei d(/ - 8,2) / ef(r —8)d°s U(S +19( /7,2 o 8,2’))‘ ds

ls|<1
r2-8,2)2
SR [ 0 (e in(/7 =5, )

+o00 )
‘/ 672)\61/\2 . e T

o sinh A
[s|>1

+e
_ d(T,z)2
e 1
<Ci———,
r

where we used the fact that on the domain on which we work, the difference d(v/r2 — 8, z)—d(r, z)
is uniformly bounded. Finally, from the lower estimate of [B(J], on the considered domain,
_ d(T,z)2

4

e
pe(r,z) > Cgf

It concludes the proof of step 1.
Step 2. We show that there exists 7 > 0 such that

)
pirz+ 20 _

sup
|z|>1,72<n]|z| pl(raz)

We first start by giving an analytic representation of
p1(r,z + 2i)

that is valid on the domain on which we work. As in the previous proof, we assume z > 0. Due
to the Cauchy theorem, we can change the contour of integration in the representation (@), to

get with 0 < e <,
oMz A o~ 5 Acotanh 7y

+oo
1
pl(T7 Z) - W /; /A_ikﬂ.l_a Sil’lh)\
. +oo . .
— Z/ pi(—irtikm)z (—iA + ikm)
82 = Jinj=e sinh(—i\ + ikm)

’7‘2 -
e—(ﬂ'—/\)(z—T cotan /\) - \ d\
sin A

—1
= W /|)\—E 1+ 6771'(27% cotan A) 1+ efﬂ'(zf% cotan )\)

%(—M+ikw)cotanh(—u+ikw)d}\

Therefore, for z > 0,

1
pi(r,z +2i) +
! Am? (=1 +iz+ %)2
7(7‘_7)\)(Z,§ cotan )\) T d\
1+ — (z—% cotan A) B sin A

_ ! 2N E
872 |A|=¢ 14 e—ﬂ'(z—% cotan A)
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On our domain, if n is small enough, when r,z — +00, Re(z — 2 cotan A) goes uniformly on

1
the circle | A |= € to +o00. Consequently, on our domain

-2
/ egi)\e—(fr—)\)(z—T cotan /\) (7T . )\) dA
Al=e

sin A

1
e (1+¢z+§)2|

pT(T,Z+2Z)+ S C1

for some finite positive constant ¢;. By choosing ¢ = 7 — 20(r, z), we have

/ eQi)\ei(Wi)\)(Zi% cotan /\) (ﬂ' . )\) dA
Al=e sin A

2
:/ e?i/\e—(ﬂ—)\)(z—T cotan A) (ﬂ B )\) d/\ ,
[A|=m—20(r,z)

sin A

where the function 0(r, z) has been introduced above. At this stage, we can follow step by step
the proof of Theorem 2.17 in [E] (the only difference is in the function V' which we take equal
to V(A) = e¥AZ=2) to get an estimate on our domain :

/ eQiAef(ﬂ—f)\)(zf% cotan )\) (7‘[‘ . )\) d)\
A=m—260(r,z)

_d(r.2)?
e 4

< e
rd(r, z)

sin A

for some finite positive constant c. Finally, the lower estimate of ] leads to the conclusion. O

Remark 5.7. In order to extend the H.-Q. Li inequality to more general situations, it would be
interesting to get a proof of the above proposition that would not use the explicit expression for

pe(r, 2).

We can now reprove H.-Q. Li’s inequality by using a partition of the unity (which is here
simpler than in the previous subsection) and the L'—Poincaré inequality of lemma E (which was
also used in the previous subsection). Let f : H — R be a smooth positive function compactly
supported and let 0 < ¢ < 1 be a smooth function that takes the value 1 on a ball Br, and the
value 0 outside the ball Bg, where R; < Ry, with R; big enough. We have

(X +iY)PLf(0) =(X 4 iY)P1of(0) + (X +4Y)Pr (1 — ¢)f(0)

= / pi(r,z + 20)(X +iY)(fo)(r, 0, 2)rdrddd=
H
/ p1(r,z +20)(X +iY)(f(1 — @))(r, 0, z)rdrdodz
/ o(r, 0, 2)py(r,z + 20)(X +4iY) f(r, 0, 2)rdrdfd=

/(1 —¢(r, 0, 2))p1(r, z + 20)(X +4iY) f(r,0, z)rdrdfdz

X Y
/f A )qb(r’f’j)rdrcwdz.
—14iz+Z)

Therefore

| VPLf(0)|[<CP | Vf](0 i 2/f X“YWT@ 2) rdrdfdz| .

“14iz42)°
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X+iY)p(r,0,z
iy f(r,0,2) ((j#‘i(%)grdrdﬁdz

/ f(r,0, ) ) 0. %)
H (-1+iz+ 1)

/ (f(r,0,2z) —m) (X +)o(r, f’ z) rdrdfdz
H (—1+iz+ 1)

SCl/ | f(r,0,2z) —m | rdrdfdz
BR2

thanks to lemma @:

Now, we estimate

(m is the mean of f on Bg,)

§C2/ |V (r,0,2)rdrdodz
Bn,

<CsPy | V[ ](0).

This completes the proof of H.-Q. Li’s inequality.
As we mentioned it in the beginning of this section, interestingly, it is not possible to find a
function ¢ on H such that:

o (X +iY)¢=0;

|p1 (r,2+20) =2 (r,0,2)|

() is bounded.

e The ratio
Indeed, the first point implies that ® can be written:
r? X
O(r,0,2)=H <Z + iz,rele) ,
where H : {21 € C,Re(z1) > 0} x C — C is analytic in 2z; and z2. Now, due to the estimate of

Proposition @ and the estimate on p, it would imply that for r and z, such that r>+ | z | is
big enough:

< Ae-BO?+z)

r? ; 1
‘H (I —l—iz,rele) + ' —
472 (—1 +iz+ %)
where A and B are strictly positive constants. Now, we have the following lemma that prevents
the existence of such H:

Lemma 5.8. Let f : {21 € C,Re(z1) > 0} x C — C be analytic in z1 and zo. If there exist
strictly positive constants A and B such that

Vr >0, Vz € R, V0 €0, 2], ‘f (7“2 + iz,r6i9)| < Ae~B*+1zD)
then f =0.

Proof. Let r > 0,z € R. The function z, — f (T2 +z’z,zz) is analytic, therefore from the
maximum principle we have

|f (1% + iz, 22) | < Ae=BUzl1ED,
for | z3 |< r. Consequently, on the set Re(z1) >| 22 |* we have

| (21, 22)] < Ae~ Bzl +Im(=0)])
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By using the analytic function z; — f(21, 22), a translation, and a multiplication by e~ *1we
would therefore obtain a function g analytic on the set Re(z) > 0 such that

9(2)] < ae™PI=l

with «, 8 > 0, and such function has clearly to be 0 (Use for instance the conformal equivalence
between the set Re(z) > 0 and the open unit disc to get a function h analytic on the disc that

5
satisfy the estimate |g(z)| < a/e” I#T). O

6 Functional inequalities for the heat kernel

Most of the consequences of the classical gradient bounds under a I3 curvature assumption remain
true under an H.-Q. Li gradient bound. In the sequel, we derive, by interpolation from the
gradient bound (E), several local functional inequalities of Gross-Poincaré-Cheeger-Bobkov type
for the heat kernel on the Heisenberg group. The term local means that these inequalities concern
the probability measure P;(-)(x) at fixed ¢t and x, in contrast to inequalities for the invariant
measure. These local inequalities can be seen as global inequalities for Gaussian measures on
the Heisenberg group. In the literature, these inequalities and interpolations where mainly
developed in Riemannian settings under a I3 curvature assumption. Rigorously, the semigroup
interpolations used in the sequel rely on the existence of an algebra of functions A from H to R
stable by the action of the heat kernel. Thanks to lemma @, the Schwartz class S of smooth
and rapidly decreasing functions in R? may play this role in the case of the Heisenberg group H.

6.1 Gross-Poincaré type inequalities

One of the first consequence of the gradient bound (E) is Gross-Poincaré type local inequalities,
also called ¢-Sobolev inequalities in [@, @] Namely, let ¢ : I — R be a smooth convex function
defined on an open interval I C R such that ¢” >0 on I and —1/¢" is convex on I.

Theorem 6.1 (Local Gross-Poincaré inequalities). By using the notations of (E), for every
t >0, every x € H, and every f € C°(H, I),

Pip(f)) — (P f) < C2t P (0" (f)IVFI). (20)

Proof. One can assume that the support of f is strictly included in I. Since L is a diffusion
operator, L(a(f)) = &' (f)Lf + " (f)Tf for any f € C°(H,R) and any smooth « : R — R. By
the semigroup and the diffusion properties,

t t
PR~ o(Pef) = [[0P(o(Paf) ds = [ P (Pad) I9Pcf Py s
0 0
Now, (f) gives IVP,_f|> < C2(P,_y(]Vf]))2. Next, by the Cauchy-Schwarz inequality or al-

ternatively by the Jensen inequality for the bivariate convex function (u,v) — ¢ (u)v?, we get
O (Pe—s)(Pi—s(IVF))? < Pi—s(¢" (f)|V f]?), which gives the desired result. O

o for p(u) =u 1og U on I=(0, oo , we get a Gross logarithmic Sobolev inequality, mentioned
for instance in (see also 1] @]

Py(f10g(f)) = PA(H)log(P() < CEt Py (£ V) 5 (21)
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e for p(u) = uP on I = (0,00) with 1 < p < 2, we get a Beckner-Latata-Oleszkiewicz type

inequality (see [E, @])

P (fP) — (P ()P

T <pCHR(PVAP) (22

e for p(u) = u? on I = R, we get a Poincaré inequality, mentioned in [[Ld],
(%) = (P(f)* <2CF RV 7). (23)

We have seen in the introduction that a local Poincaré inequality such as ) can be also
obtained from the Driver and Melcher gradient bound (E)7 with a constant 2C5 instead of 2C%.
However, the inequalities (RI]) and (R9) need the stronger gradient bound (f) of H.-Q. Li. They
also imply the local Poincaré inequality (E) by linearization. It is shown in [, Theorem 4.4]
that the convexity of the bivariate function (u,v) — ¢”(u)v? is equivalent to the convexity of
the p-entropy functional and also to the tensorization property of the ¢-entropy functional. This
fact is related to the infinite dimensional nature of (B0). The inequality (RJ) interpolates between
(1) (let p — 17) and (P3) (take p = 2). The linearity with respect to t of the constant in front of
the right hand side of (R(Q) is related to the fact that (P;);>0 is a convolution semigroup, namely
P;(+)(x) can be obtained from P;(-)(0) by x-translation and v/¢-dilation in H.

6.2 Cheeger type isoperimetric inequalities

As mentioned in the introduction, it is possible to deduce a reverse local Poincaré inequality from
the gradient bounds (B)) of Driver and Melcher or ({) of H-Q. Li. However, the constants are
not known precisely. A better constant is provided by theorem @, which implies immediately
that for every ¢t > 0 and every f € C°(H, R),

VPl < % £l (24)

Cheeger derived in [Q] a lower bound for the spectral gap of the Laplacian on a Riemannian
manifold. This bound can be related to a sort of L' Poincaré inequality, which has an isoperi-
metric content, see [[Lf] and references therein. Here we derive such an inequality for the heat
kernel by only using the gradient bound (E)7 by mixing arguments borrowed from [E] and [@]

Theorem 6.2 (Local Cheeger type inequality). With the notations of (B), for every t > 0,
every x € H, and every f € C°(H,R),

P(|f = P(f)®)])(x) < 4C1VE PV FI) (). (25)

Proof. We adapt the method used in [@, p.- 953] for the invariant measure in Riemannian
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settings. For any g € C2°(H,R) with ||g[|,, <1, any ¢ > 0, and any x € H,
Pi((f = P(f)(x)9)(x) = Pi(fg)(x) — P(f)(x)Pi(9)(x)
= [o.r(r a0 ds

- / PuT(Prsf, Pr_sg))(x) ds

t
< 2/ Py(|VP—s f| |VPi—sg|)(x) ds
0

" lgllo

0 s/(tfs)

<ACWVE PV f])(x).

where we used the gradient bound (ﬂ) for f and the gradient bound (@) for g. The desired
result follows then by L! — L>° duality by taking the supremum over g. O

< 2C1 P(IVf])(x) ds

Similarly, we get also the following correlation bound for every ¢t > 0 and f, g € C°(H, R),

IPi(f9) - Pi(f)Pg)| < 202\ RV FP)\ P4, (26)

When f = g, we recover the Poincaré inequality (@)

Theorem 6.3 (Yet another local Cheeger type inequality). With the notations of (f),
for every t > 0, every x € H, and every ball B of H for the Carnot-Carathéodory metric, there
exists a real constant Cpx > 1 such that for every function f € C°(H,R) which vanishes on

B

2

[P (f)®)] < Chex B(IVF)(x). (27)

Proof. Let g € C®(H,R) be such that ||g]|, < oo and g = 1 on B°. Since fg = f, the
computation made in the proof of theorem @provides

P(f)(x) = Pi(f)(x)Pe(9)(x) < 4C1V1|gllo Pe(IV £]) ().

For any arbitrary real number r» > 1, the class of functions
Cpr ={g € C*°(H,R) with ||g|lcc <r and g =1 on B}.

is not empty since it contains the constant function = 1. Furthermore, since Pi(-)(x) is a
probability measure with non vanishing density, the following extrema

a_(B,r,t,x) = inf P(g9)(x) and a4(B,rt,x)= sup Pi(g)(x)
geCp geCp,r
are finite and non zero. Moreover, an elementary local perturbative argument on any element
of the class Cp, shows that a_(B,r,t,x)ay(B,r,t,x) < 0 as soon as r is large enough, say
r > rpix. Thus, Pi(f)(x)P:i(g)(x) <0 for some g € Cp . The desired result follows then with
Chix = 401\/f7’31t7x, since one can replace f by —f in the obtained inequality. Note that Cp ¢ x
blows up when vol(B) \, 0. Actually, this proof does not use the nature of the Heisenberg group
H, and relies roughly only on the diffusion property, the smoothness of the heat kernel and the
gradient bound. However, on the Heisenberg group H, the usage of translations and dilations
and of the convolution semigroup nature of (P;);>o allows to precise the dependency of Cp ¢
over t and x by using x-translation and v/¢-dilation. |
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The isoperimetric content of (E) can be extracted by approximating an indicator with a
smooth f, see for instance [E] Namely, for any Borel set A C H with smooth boundary, any
t > 0, and any x € H, we get by denoting p; x = P;(-)(x),

pex(A)(1 = pex(A)) < 201VE 5 (04) (28)

where 15%1°°(9A) is the perimeter of A for i x as defined in [, Section 3] (see also [BJ]). From
(@), we get similarly for any ball B in H and any Borel set A C B® with smooth boundary,

pex(A) < Cpex 75" (0A). (29)

6.3 Bobkov type isoperimetric inequalities

Let F, : R — [0,1] be the cumulative probability function of the standard Gaussian distribution
~ on the real line R, given for every t € R by

1 t
F,(t) = \/—2_71-/ e 2% du,

The Gaussian isoperimetric function Z : [0,1] — [0, (27)~'/?] is defined by T = (F,)" o (F,)~".
The function Z is concave, continuous on [0, 1], smooth on (0, 1), symmetric with respect to the
vertical axis of equation u = 1/2; and satisfies to the differential equation

Z(u)I"(u) = —1 for any u € [0, 1] (30)

with Z(0) = Z(1) = 0 and Z'(0) = —Z'(1) = oo. Note that Z(u) > u(1 —u) for any real u € [0, 1],
and that Z(u) < min(u, 1 — u)) when u belongs to a neighborhood of 1/2.

Lemma 6.4 (Yet another uniform gradient bound). With the notations of (E), for every
t>0and f € CZ(H,(0,1)),
I(Pf) = P(Z(f)) < CIV2 PV f)). (31)

Proof. The inequality (EI) was obtained by Bobkov in [E] for the standard Gaussian measure
on R. Later, it was generalized in [E], by using semigroup techniques, to Riemannian settings
under a I3 curvature assumption. We give here a proof by adapting the argument given in [E, p-
261-263] from invariant measure settings to local settings. One may assume that ¢ < f <1—¢
for some ¢ > 0. By the diffusion property and ()

TP~ [P = - / O [PT(Pr s ) ds
=<2 [ @R )P (T (Preaf) 9P ) ds

R (L

Next, the Cauchy-Schwarz inequality or alternatively the Jensen inequality for the bivariate
convex function (u,v) — u?/Z(v) = —Z"(v)u? gives

t

(P — PUT()) = 2 / PV P 1) ds.
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Now by using the gradient bound (fj) we have
C1 Ps(IVP—s f]) = [VPs(Pis f)| = [V P[]

and thus

TP - [P > ? VPSP

In particular, we obtain the following uniform gradient bound

||I”(Ptf)|VPtf|lloo}'thf'H <G

Z(P:f) Va2t

V2t
We are now able to prove (B1)). By the diffusion property

I(Pf) - R(Z(f)) = —/O Os Ps(Z(Pi—sf)) ds = —/O Py(T"(Pi—s f) [V Pr—s f ) ds.

By (|) we get [VP,_.f|? < Cy |[VP,_sf|Pi_s(|Vf]) and thus

I(Pf) = P(Z(f)) < Cu ( P(|Vf]) = CivV2t PV f]).

[ =)
O

The isoperimetric content of (@) can be extracted by approximating an indicator with a
smooth f, see [ﬂ] Namely, for any Borel set A C H with smooth boundary, any ¢ > 0, and any
x € H, we get by denoting us x = P()(x),

T(pex(A)) < CV2Ep3(DA). (32)

Corollary 6.5 (Yet another local Bobkov Gaussian isoperimetric inequality). With
the notations of (), for every t >0 and f € C>(H, (0,1)),

I(Pf) < P (VD + 20V IP). (33)

Proof. The desired result follows from the transportation-rearrangement argument given in [ﬂ,
prop. 5 p. 427], which is inspired from [f], p. 273]. The method is not specific to the heat
semigroup on the Heisenberg group. It is based in particular on a similar inequality for the
standard Gaussian measure on R obtained by Bobkov in [[L0]. O

One of the most important aspect of (@) is its stability by tensor product, in contrast
with (@), while maintaining the same isoperimetric content. Moreover, one may recover from
(BJ) the Gross logarithmic Sobolev inequality (R1)) by using the fact that Z'(u) ~ y/—2log(u)
and Z(u) ~ uy/—2log(u) at u = 0. We ignore if (BJ) can be obtained directly by semigroup
interpolation, as for the elliptic case in [E] The proof given in [ﬂ] for the elliptic case is based
directly on a curvature bound at the level of the infinitesimal generator, which is not implied
by the gradient bound (H) on H. We ignore also if one can adapt on the Heisenberg group
the two points space approach used in [E] or the martingale representation approach used in
[E, @, ) . There is a lack of a direct proof of (@) on the Heisenberg group, despite the fact
that (B3) and (BI) are equivalent, according to the argument of Barthe and Maurey in [, prop.
5 p. 427].
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Remark 6.6 (Abstract Markov settings). In fact, up to specific constants, most of the proofs
given above have nothing to do with the group structure of the space or with the convolution
semigroup nature of (P)y>0. They remain actually valid in very general settings provided that
the computations make sense. The key points are a /T — P, sub-commutation and the semigroup
and diffusion properties. Formally, let L be a diffusion operator on a smooth complete connected
differential manifold M, generating a Markov semigroup (Py)i>0 = (e'1)i>0 with smooth density
with respect to some reference Borel measure on M. Let 2Uf = L(f?) —2fLf and suppose that
there exists C : (0,00) — (0,00) such that

VIP.f < C(t) P(\Tf) (34)

pointwise for every t > 0 and every smooth f: M — R. Let us define R(t) by

R(t) = /Otc*(s) </Oﬁ du) s

Then for every t > 0, every x € M, and every smooth f: M — R,

P(|f = P(f)(@))(x) < 2R(1) P(VT f)(x). (35)

Moreover, for every t > 0 and every smooth f: M — (0,1),

I(P(f)) = PUZ(F) < R() P(V/TT), (36)
and
Z(P(f) < P (VD + ROPTT) (37)

where T stands for the Gaussian isoperimetric function as in ) Furthermore, if I is an open
interval of R and ¢ : I — R is a smooth convex function such that ©"" >0 on I and —1/¢" is
convez on I, then for every t > 0, every x € M, and every smooth f: M — I,

t
Rt - o(nf) < ([ ctwPan) pie o) (38)

0
Finally, if P(-)(z) — p weakly as t — oo for some x € M and some probability measure p on
M then the four inequalities @-@ above hold for p instead of Pi(-)(x). Here the constant in
(@) is obtained partly by using a reverse local Poincaré inequality deduced from (@) On the

Heisenberg group, we used an alternative constant for the reverse local Poincaré inequality, which
was not deduced from (B4).

6.4 Multi-times inequalities

Let ¢ : 7 — R be fixed and as in (R0). The ¢-entropy functional

Bt : f - Buty(f) = [o(f) du— ¢ (/f du)

has the tensor product property. Namely, if 4 = p3 ® ... ® u, is a probability measure on a
product space £ = Ey x --- x E, then for every f: E — T in the domain of Ent,,,

Ent,(f)< Y [Bnt,, (7)) du
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where the integrals in Ent,, (f) act only on the i*' coordinate. The details are given in [12].

Below, we use the notation Ent(U) = E(p(U)) — ¢(E(U)) for any real random variable U
taking its values in Z. Now, let (X;);>0 be the diffusion process on H generated by L, with
Xo = 0. Let also F' : H* — 7 be some fixed smooth function. Here H" stands for the n-
product space H x -+ x H. Since (X¢);>0 has independent stationary increments, i.e. is a Lévy
process on H associated to a convolution semigroup, we have, for any finite increasing sequence
0<t; <---<t, of fixed times,

Ent(F(th, ceey th)) = EntL(th,Qn)(F o 7T)
where 7 : H™ — H" is defined by
m(X1,X2,...,Xp) = (X1,X1 ®X2,...,X] 0 - 0X,)

for every (x1,...,%,) € H", and where Q1,...,Q, are independent random variables on the
Heisenberg group H with £(Q;) = L((Xt, ,) ' Xt,) = L(X¢,—¢, ,) for every i € {1,...,n}, with
to = 0. The tensor product property of the entropy given above together with @) gives

Ent(F(thv RN th)) < C’12 Eﬁ(th,---7th,)(@//(F)Dfl,...,tnF)

where C' is as in (f) and ([0), and where

n

D} F=Y (ti—ti1)|ViFom|Porn!

i=1

where V; denote the left invariant gradient V of H acting on the i*" coordinate x;. Only
the distribution of ¢”(F)D7, , F under L(X,,,...,X,) is of interest. Similarly, by using an
argument of Bobkov detailed for instance in [E, p. 429-430], we get from (), for any smooth
function F' : H” — (0,1), by denoting v = £(X¢,,..., Xt,),

(B, (F) <E, (\/@(F)? +204 D}, _, F).

We ignore if such a cylindrical approach leads to functional inequalities for the paths space on
H, i.e. for the hypoelliptic Wiener measure, by letting n — oco. It sounds interesting to try to
make a link with [[[7].
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