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Positive curvature property for some hypoelliptic
heat kernels

Bin Qian *

Abstract

In this note, we look at some hypoelliptic operators arising from nilpotent rank
2 Lie algebras. In particular, we concentrate on the diffusion generated by three
Brownian motions and their three Lévy areas, which is the simplest extension of the
Laplacian on the Heisenberg group H. In order to study contraction properties of the
heat kernel, we show that, as in the case of the Heisenberg group, the restriction of
the sub-Laplace operator acting on radial functions (which are defined in some precise
way in the core of the paper) satisfies a non negative Ricci curvature condition (more
precisely a C'D(0,00) inequality), whereas the operator itself does not satisfy any
CD(r,o0) inequality. From this we may deduce some useful, sharp gradient bounds
for the associated heat kernel.

Keywords: I's curvature, Heat kernel, Gradient estimates, Sublaplacian, Three Brow-
nian motions model.

2000 MR Subject Classification: 58J35 43A80

1 Introduction

In the study of the long (or small) time behavior ( e.g. gradient estimates, ergodicity etc.)
of simple linear parabolic evolution equations, one often uses lower bounds on the Ricci
curvature associated to the generator of the heat kernel, see for example [[I], [[4, [7] and the
references therein. But this method fails in general in hypoelliptic evolution equations,
since the Ricci (I'e-) curvature in even the simplest example of the Heisenberg group can
not be bounded below as explained e.g. in [[, P]. Nevertheless, in the Heisenberg group
case, many properties of the elliptic case remain true, and we shall details later some of
the most interesting ones.
Let us recall first some basic facts.

The elliptic case

Let M be a complete Riemannian manifold of dimension n and let £ := A+ Vh, where A
is the Laplace-Beltrami operator. For ¢t > 0, denote by P; the heat semigroup generated
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by £ (that is formally P, = exp(¢L)). For smooth enough function f, g, one defines (see
(1) .
L(f,9) = IVfI* = 5(Lfg = fLg = 9Lf),

La(f, f) = %(ﬁf(f, f)=20(f,Lf)) = [VVf? + (Ric = VVh)(Vf, V).

We have the following well-known proposition, see Proposition 3.3 in [fl.
Proposition A. For every real p € R, the following are equivalent

(i). CD(p,0) holds. That is T's(f, f) > pL'(f, f).
(i). For t >0, D(Pf, P.f) < e ' P(T(f. f)).
(iii). For t > 0, T(P,f, Pif)2 < e Pt P,(T(f, f)2).

Moreover, in [fi], Engoulatov obtained the following gradient estimates for the heat
kernels in Riemannian manifolds.
Theorem B. Let M be a complete Riemannian of dimension n with Ricci curvature
bounded from below, Ric(M) > —p, p > 0.

(i). Suppose a non-collapsing condition is satisfies on M, namely, there exist ¢y > 0,
and vy > 0, such that for any x € M, the volume of the geodesic ball of radius tg
centered at x is not too small, Vol(B;(tp)) > 9. Then there exist two constants
C(p,n, v, to) and C(to) > 0, such that

t Vi

uniformly on (0, C(tg)] x M x M, where d(x,y) is the Riemannian distance between
x and y.

d 1
IV log H(t,, )| < Clp,n, vo, to) ( @y | ) |

(ii). Suppose that M has a diameter bounded by D, Then there exists a constant C(p,n)
such that

D 1
Vieg H(t,z,y)| < Clp,n) [ = + — + pVi ),
Vlog H(t,z,y)| (pn)<t 7 p\f>

uniformly on (0,00) x M x M.

The three-dimensional model groups

In recent year, some focus has been set on some degenerate (hypoelliptic) situations, where
the methods used for the elliptic case do not apply. Among the simplest examples of such
situation are the three-dimensional groups & with Lie algebra g, where there is a basis
{X,Y,Z} of g such that

(X,)Y] =2 [Z2,Y]=aY, [Y,Z] = aX, (1.1)
where o € R. The analysis reduces mainly to the thre cases a = 0,a =1,a = —1.

Example 1.1 (Heisenberg group, o = 0). The Heisenberg group can be seen the FEuclidean
space R3 with a group structure o, which is defined, for ¥ = (v,y,2),7 = (2',y',2") € R3,
by

L 1
Foy= (m—i—x',y—i—y',z—i—z’—i—§(xy'—x/y)>.
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The left invariant vector fields which are given by

V) i L0 1D (3
20 = iy 1T Q00D = @)

The Tight invariant ones are:

$) = iy 000D 1@ 535

The Lie algebra structure is described by the identities [X,Y]| = Z,[X,Z] =Y, Z] = 0.
In fact, all group structures satisfying (I.1) with o = 0 can be transformed to the case
(R3,0) by the exponential maps, the vectors fields {X,Y, Z} corresponding to the left ones,
see Lemma 4.1 in [§], see also [{]. The natural sublaplacian operator for this model is
L = X% +Y?2 In this case, symmetries play an essential role : they are described by
the Lie algebra of the vector fields that commute with L. A basis of this Lie algebra is
(X,Y,Z) and 0 = 20y — y0,. The last one reflects the rotational invariance of L, see [3).
For this sublaplacian L, we have

T(f, f)=(Xf)?+ (Y f)?

and
Dol f) = (X2 + (V202 4 S0V S+ YX PR+ (207 42X 21V -V 25X ).

The appearance of the mized term X Z fY f—Y Z f X f prevents the existence of any constant
p € R such that I'y > pI'. Therefore the methods used in the elliptic case to prove gradient
bounds cannot be used here. Newvertheless, B. Driver and T. Melcher proved in [§], the
existence of a finite positive constant Co such that

Vf € C®(H,R), V¢ >0, D(P.f, P.f) < CoP,D(f, f), (1.2)

where P, denotes the associated heat semigroup generated by L, C*°(H,R) is the class
of smooth function form H to R with all partial derivatives of polynomial growth. More
recently, H. Q. Li [1]] showed that there exists positive constant Cy such that

Vf € PP(H), Vt >0, T(Pf, Pif)? < CLP(T(f, £)2). (1.3)

(See also D. Bakry et al. [3] for alternate proofs.) The gradient estimate is much
stronger than ([I.3), and has many consequence in terms of functional inequalities for
the heat kernel P;, including Poincaré inequalities, Gross logarithmic Sobolev inequalities,
Cheeger type inequalities, and Bobkov type inequalities, see section 6 in [B].

Let p; be the heat kernel of Py at 0 with respect to Lebesgue measures on R3. In /,
H. Q. Li has also pointed out that fort > 0,9 € H, there exists a positive constant C such

that Cd(g)
Viogpil(g) < 5%,

where d(g) denotes the Carnot-Carthéodory distance (see ([I.§)) between 0 and g. This
gradient estimate is sharp and plays an important role in the proof of (1.3).

(1.4)



In the case @ = 1, the Lie algebra is the one of the SU(2) Lie group, and this case
has been studied by F. Baudoin and M. Bonnefont in [{f]. They show that a modified
form of ([.3) and ([[.4) hold. Other generalizations of Heisenberg group are the so-called
Heisenberg type group. They have been studied by H. Q. Li in [I2, [], where he shows
that ([.J) and (.4) hold in this setting. In this note, we shall focus on a group that we
may call, the three Brownian motions model. It can be seen an another typical simpe
example of hypoelliptic operator, but the structure is more complex than the Heisenberg
(type) groups and the method of H.Q. Li fails to study the precise gradient bounds in this
context.

For this model, we shall first look at the symmetries, that is characterize all the vector
fields which commute with the sublaplacian operator £, see Proposition R.1]. The infinites-
imal rotations are those vector fields which vanish at 0 and a radial function is a function
which vanishes on infinitesimal rotations. In this case, although the Ricci curvature is
everywhere —oo, refer to [[, fl], we shall prove that the 'y curvature is still positive along
the radial directions, as it is the case for the Heisenberg group, see Proposition B.1]. As
a consequence, the same form of gradient estimate ([[.4) holds by combining the method
developed by F. Baudoin and M. Bonnefont in [[] with the method in [[3]. It is worth
recalling that in [§], D. Bakry et al. have obtained the Li-Yau type gradient estimates for
the three dimensional model group by applying I's-techniques. In our setting, it is easy to
see that this type of gradient estimate also holds.

The three Brownian motions model

The three Brownian motions model 932, see section 4 in [f], can be described as the
Euclidean space R® with a the following group structure o, which is defined by for & =

($1,$2,$3,y1,y2,y3),g: (xll’xé’xé,yi,yéayé) € RG,

/ / / / / AN / / / / 1 / /
(21,2, 23, Y1, Y2, Y3) © (1, T3, T3, Y1,Y5, Y3) = (901 + Ty, X2 + Xy, T3+ T3, Y1 Y+ 5(362363 — 1375),

1 1
Yo + Y + 5(36396'1 — x12%), Y3 + Y + 5(90190,2 — zoxh)).

For simplification, we make the convention that the index ¢ = j mod 3, and here we choose
j =1,2,3. In what follows, denote 913 5 = (RS, o) be the three Brownian motions model.
The three left invariant vector fields which are given, for 1 < i < 3, by

oy J(@o(e1,62,€3,0,0,0)) — f(Z) _ () w1y Tit2 5
Xif = lim . = <<9z =5 Oit2 + TaHl) /s
}/@f — lim f(fE o (0’0?0561,82,63)) - f(.’E) — 8Zf’
e—0 g

where ¢; = € and ¢; = 0 for j # i. Here we use the notation d; = Oy, -
The right invariant vector fields which are gives X;, for 1 <4 < 3, ¢; = € and ¢; = 0 for
J#
% ,€2,€3,0,0,0 ) — T i A ; ~
X, f = lim f(er 22,68 )o?) ~ (@) _ <8¢ + —xl+10i+2 _ L 0z‘+1) I
e—0 S 2 2

There are no Y;’s since in this setting the left and right multiplications coincide. The Lie
algebra structure is described by the formulae, for 1 <4,j < 3,

[(Xi, Xit1] = Yigo, [X3,Y5]=0. (1.5)



Similarly for all group structure satisfying ([.§) can be transformed to the case (R%, o) via
the exponential maps, the vectors fields are corresponding to the left ones.
In what follows, we are interested in the natural sublaplacian for this model, which is

defined by
3
L=Y X}
=1

The reason why we call it the three Brownian motions model is that %E is the infinitesi-
mal generator of the Markov process ({Bi}lgigg, {% fot B;dB;11 — Bi+1dBi}1§i§3), where
{Bi}1<i<3 are three real standard independent Brownian motions.

For all t > 0, P, := e’* denotes the associated heat semigroup generated by £, p; the
heat kernel of P, at 0 with respect to Lebesgue measures on RS. For this operator £, we
have

3
L(f,9) =Y XifXig

=1
and s ,
Do(f.f) = Y (XiX; /) =2 Xif (Xpp1 Yigaf — Yier Xigaf).
i,j=1 i=1

Here again the mixed term Z?:l Xif(Xit1Yirof — Yi1Xi12f) prevents the existence of
any constant p such that the curvature dimensional condition C'D(p, c0) holds. Neverthe-
less, we have the following Driver-Melcher inequality, see [[[3],

L(Pf,Pf) < CP(L(f, f))s

for some positive constant C. The constant C here can be expressed explicitly following
the method in [f]. Also the optimal reverse local Poincaré inequality holds, see Remark
3.3 in [|. That is, for any ¢t > 0 and any f € C2°(M32),

DRSPS < 5 (P~ (BIP).
For the H. Q. Li inequality ([[.3), the methods deeply rely on the precise estimates on
the heat kernel p; and its differentials (see [[L1], B]). Up to the author’s knowledge, these
precise estimates are not known in the three Brownian motions model, neither the H. Q.
Li inequality. Nevertheless, we shall prove that one of the key gradient estimates ([[.4)
holds, which would be a first step for the proof of the H. Q. Li inequality in this context,
see Proposition 3.

The dilation operator in this model is defined by D := % Zf z;0; + 25’:1 yiéi, and it
satisfies

[£,D]=L. (1.6)

For t > 0, let T; = ! be the semigroup generated by D, that is

t t t
Ty f (w1, 22,23, 91,Y2,y3) = f | exp (5)z1, exp (5)x2, exp ()3, exp (t)y1, exp (t)y2, exp (t)y3 | -
2 2 2

From the commutaton relation ([L.6), one deduces, for t,s > 0,

PtTS - TsPest-



Since 0 is a fixed point of the dilation group 73, it follows
Pi(f)(0) = P1(Tiog.f)(0). (1.7)

So it is enough to describe the heat kernel at any tme and any point to know the operator

Py(f)(0).
The natural distance, induced by the sublaplacian operator £, is the Carnot-Carathéodory
distance d. As usual, it can be defined from the operator £ only by

d(g1,92) = sup  f(g1) — f(g2)- (1.8)
{F:T(f)<1}

For this distance, we have the invariant and scaling properties, see [§, [[7].

d(g1,92) = d(g3 " 0 91,0) :==d(g3 " 0 g1), and d(v&,7*)) = vd(z, ),
for all g1,g2 € N30, v € RT and z = (1,22, 23),y = (y1,¥2,y3) € R3.

2 Rotation vectors and Radial functions

In this section, we shall characterize all the vector fields which commute with £. Obviously
the right invariant vector fields {XZ, Yi}ti=1,2,3 commute with £ since they commute with
{X;}i=1,2,3. Like the rotation vector field § = z0, — y0, in the Heisenberg group, which
commutes with £, there are three rotation vector fields in this case

0; = 2i410i42 — Tip20is1 + Yit10ir2 — Yiralis1, 1 = 1,2,3.
It is easy to see that {6;};=1 2 3 commute with £ and we have [0;,0; 1] = 0,42, for 1 <1i < 3.
We first have the

Proposition 2.1. The vector fields which commute with L are the linear combination
of the following nine vector fields: the three right invariant vectors, the three rotations
{Hi}lgigg, (md 31, 82, ég, th,(],t 18
T ={X:X e€span{X;,Y;, 1 <i<3}, [£,X]=0}= Linear{X;,6;,Y;,1 <i < 3}.
(2.1)
Here 7span” means the we consider linear combinations of the vector fields with smoth

functions as coefficients, , while ”Linear” means the coefficients are constants.

Proof. We only need to show that the left hand side space in (R.1)) is contained in the right
hand side one. To this end, for any vector field X = Z?:l a; X; + b;Y; for some smooth
function a;, b;, satisfies [£, X] = 0. For 1 < ¢ < 3, denote Z; = X; X; 11 + X;+1X;, it yields
XiXi—l—l = % and XZ'XZ‘+2 = % Notice that

£, X] = Z <EaiXi + (L + Xip1ai40 — Xit20i41)Yi + (Xip10i42 + Xipoai41)Z;
i—1

+2X;0; X7 + 2X;0:X;Y; + 2(Xbiy1 — i) Xi Vi1 + 2(Xbigo + ai+1)XiYi+2>,

thus we have, for 1 <i < 3,

Xiai = Xibi = O, (2.2)
Xit1bigo = =X pobiy1 = a4, e
Xiaip1 = — X104 2

Let us first prove the following two claims.



Claim I: For 1 < < 3, a; is independent on {y;,1 < i < 3} and linear in {x;,1 <i < 3}.
To proof the desired result, for 1 < ¢ < 3, we have the following commutative
property: [X;,Y;41] = 0, together with (B.2), it yields X;Y;;1b; = 0. Since Y; 1 =
[Xit2, X;], we can get Xl-zXHgbi =0, thus Xl-zazqu = 0 by the relation X; 9b; = a;11.
Similarly we have Xfalqrg = 0. In fine, together with X;a; = 0,

X?a; =0, i,j=1,2,3.

Since
[X1,Y3]be = 0 = 2X; Xoa3 = — X2 X3a;,
[X3,Y1]be = 0 = 2X3X a0 = — X2 X301,
[X1,Y2]bs = 0 = 2X; Xoa3 = —X3Xas,
we have

X1X2a3 = X2X3a1 == X3X1a2 =0.
Together with the fact X;a; = —Xja; by (B.3"), we have X; X a = 0 for 4,7,k all

different. Thus we can conclude

X;Xja, =0 for1<14,j,k<3. (2.3)

Note that Yia1 = X9 X301 — X3X2a1,Yea; = X12a3 and Y3a1 = —X%ag, thanks to
R3), we get Yiax = 0,i = 1,2,3. That is a1 is independent on {y;,i = 1,2,3}.
Similarly a9, as is independent of {y;,i = 1,2,3}. Then from the definition X;, we
have X;a; = 0;a; for 1 <4,j < 3. With (.J), we can conclude that {a;,i = 1,2,3}
is linear in {x;,i =1,2,3}.

Note that we can also write in the form X = Zg’:l a;0; + Ciéi, where ¢; = b; +
%(ai+2m,~+1 — aj+1Ti+2), 1 <1i < 3. Then we can conclude

Claim IT: {¢;,i = 1,2,3} is linear in {z;,y;, 1 <i < 3}. By Claim I, a; is independent
of y;, together with the fact X;a; = 0, we have the equation (R.2) is equivalent to

1 1
5% = Xiy1Ciya + §$i+15i+1ai
(2.4)

1
= —Xit2Ci41 + §$i+23z‘+2ai-

And X;b; = 0 is equivalent to

1
Xici = g(le(?iaHQ - xi+28iai+1). (25)
Using (B-2)-@.5), the relations [X;, X;11] = Yit2 and Claim I, through computation,
we have
Yic; = Oiaj, fori,j =1,2,3. (2.6)

Since a; is linear in x;, we can conclude that c¢; has no second order terms in

{xi,yi,1 <14 < 3}. By the definition of X; and (R.§) and (2.4), we have

Ti41 Ti+2

Oici = Xici + TYiHCz‘ - TYHlCz‘
1 Ti41 Ti42
= 5(90i+15iaz‘+2 — 2i420ii41) — %@'awz + %@‘ai—l—l
=0.



By (R-4) and (E.6),

Tit+1 it

Oiciv1 = Xiciy1 + %Yi—i—QCi—l—l - % i+1Cit1

(2.7)
1 1 1
= 50i+2 — 5Ti0iGire — S Tit10i10i42,
similarly,
1 1 1
DiCiya = —50i+1 + §$i3iai+1 + §wi+25¢+2ai+1- (2.8)

By Claim I, (2.6)-(2.8) and 9;a; = 0, we can conclude that for 1 < i,j < 3, 9;c; is
constant. Thus we complete to proof Claim II.

By the above two claims and 0;a; = 0, we can assume
a; = Ajit12ip1 + Aiitoxive + By,

where A; j = —Aj;, B; are constants, then we have, by (.6)-(.9),

1

¢ = §(Bz'+1$z‘+2 — Bitoxiv1) + Aiir1Yit1 — Air2,iYi+2 + Di,

where D; are constants.
If we choose B; =1 (or respectively D; = 1, A; ;12 = 1) and the other constants 0, we

get X = X; (or respectively Y;, 6;). Thus we complete the proof.
O

In the Heisenberg group, the radial functions f can be characterized by 6 f = 0. Here
in our setting, as an extension of such characterization, we can give a definition of radial
functions.

Definition 2.2. A smooth enough function f is called radial if and only if for 1 <i < 3,
0;f =0.

(Notice that here the vector fields ; are the commuting vector fields which vanish in
0.)

Remarks 2.3. Note that the heat kernel (p:)i>o is radial. The reason is that for any
function f, 1 <1i <3, 6;f(0) =0 and {0;}1<i<3 commute with L, whence they commute
with the semigroup P, = e'“. Hence, for any function f, one has Pi6;f = 0, which, taking
the adjoint of 6; under the Lebesque measure, which is —0;, shows that for the density p;
of the heat kernel at 0, one has 0;p; = 0. This explains why any information about the
radial functions in turns give information on the heat kernel itself.

—

Remarks 2.4. For any radial function f, there exist some function g such that f(Z, )
g(ri,79,2), where ri = 25’:1 T2, Ty = 25’:1 Y2, 2= Z?:l z;y;. Indeed, by the definition,
for1 <i<3,60;,f =0, then we have f = f(UZ,UYy), where U is arbitrary linear orthogonal
transformation on R3, which satisfying U*U = UU* = 1. Hence f = f(|Z|,|7], (Z,7)), for
some function f. Here is another way, by the transformation 6;, we will directly get

F(@,9) = f(V/71,0,0, %,0, V72— 22)r1).



3 [I'5 curvature

Recall that we can’t find a constant p € R such that I's > pI" because of the appearance of
the items X; fX;Y} f. In other words, the Ricci curvature is everywhere —oo. Nevertheless
we shall prove I's curvature is positive on the radial functions.

Proposition 3.1. For any smooth radial function f, we have

Here we will give two different proofs. The first one is that we shall use directly
the three equations asserting that a function is radial. Then, applying the vector fields
{Xj}1<j<3 on these equations, we get nine equations in hand. It follows that we can get
the exact expressions of {X;Y}f}1<i j<3 in terms of X; X f and also first order terms. (In
fact, we adapt the mathematical software MAPLE to do it). Then we substitute them
into the formal expression of I's, and we find that I's can also be expressed in a functional
non negative quadratic form.

The second way is that by the Remark P.4, we have an expression of the sublaplacian
operator acting on radial functions directly through a good parametrization, say 71,79, z.
Through computation, we can obtain the exact expression of I'y curvature and find again
that I's can be expressed in a functional non negative quadratic form, thus we are done.

The first proof. A radial function f satisfies 8; f = 0, which is equivalent to say that

2 2
i ;xi+2yvif+.%'i1'i+12_ 2Yi+2 n+1f+wE+2f —0.

Ti1 Xivof—Tipo Xip1 f—

Differentiating the above equations at the directions {Xj}1<;<3, with the commutative
relations [X;, X;11] = Yit2, we get the nine differential equations, for 1 <i < 3,

2
D e Qs
TiTit1 - Yi+2 XYoo f xlxwrz;- Yi+1 X,Yaf =0,
2
T+ x
Xivof + g1 Xipo Xip1 f — 2iso X2 f — 2 5 XY f
TiTit1 — 2Yit2 TiTit2 + 2yit1
Lﬁ){iﬂyiﬂf+%)(”1y”2f:0,
2 2
Ti +x;
— Xit1f + 21 XPof — wisaXi1 Xigof — %&'HYJ
TiTiy1 — 2Yit2 TiTit2 + 2Yit1
+MXi+2E+1f+MX@'+2YH2fZU-

2 2

For simplificity, we will use the following notations, for 1 <4 < 3,
Qi1 = Tip Xif — ziXip1f, Bir = v Xaf —yiXia f,

Vi = TiYit1 — Tit1Yi, M = TilYi + Tiv1Yit1,

2|2 =2l + 2l A= XX f XX f + nXs X f,



and

3
|Bf* =" |hil?, for h = (h1,h, h3) € R,

From the above nine differential equations, we can get, for 1 < i < 3,

1
XY f = TP (($i$i+1|ﬂf|2 + 2y 0|27 — 22iq0mi + Yivi1) - (Tisa X1 X f — Tip1 Xip2 X f)

+ (w1 @ipo|z? = 2yl )Py + 2T + divir2) - (@i X2 — 2 X Xaf — Xiga f)
+ (27 |2)? + 4y7) - (@i Xipo X f — i X2 f + Xi+2f)>,

and

XiYirof = —ﬁ (($i$i+2|ﬂf|2 — 2yi1|zfZ 0 + 2z ine + Wiroyi) - (@i Xin X f — i1 Xip2 Xi f)
+ (i @ipele 4 2uil2l7y — 2wy + Wisryire) - (@i Xipo Xif — 22 X7 f + Xigaf)
+ (@F ol + 4y7 o) - (i X7 f — 2 X Xif — Xi+1f)>'

Note that

3 3

Do(f, f) = D (XX f)? =23 Xif (XisaYieaf — Yier Xigaf)-

ij=1 i=1

With the exact expressions of X;Y;f in hand, through calculation, we have

3
Fi=2n- Y Xif (Xin1Yigof — Xiy2Yiia f)
=1

=2 Z < Xt f (2Yitjt17it1 — Titj1¥ilTFy + i iTitj17i4+1)
3,7=1
— Xivjr1f (2Yirivier — Tirjyilloe, + xz‘xi+ﬂ7z‘+1)>XiXi+j+2f — |z |of® — 4|8
=2 Z <25¢+j%‘+1 + Qi YiTit1 — az‘+j%+2$z’+2)X¢Xz‘+j+1f — |z - af* — 4|8
ij=1

Rearrange the items, we have

3
F=2 Z iy ji1 (Vi Xivj Xiv1 [ = vivjr Xipjr2 Xiva f) + 42@'&' — |z |of® — 418
ig=1 i=1

Notice that

3
2
y[?- E (XiX;f) E A7 = E (Viri Xigj Xis1 f — virj1Xipj2Xip f)7
i,j=1 1,j=1

10



it follows that

3

VP T =y ) (X X;6)° -

i,j=1

3 3
2
2(251 A+ Z (Vi j Xirj Xiv1 [ — Yirj1 Xivj+2Xit1 f)
ij=1

.
[y

3

—2 Z aiip i1 (Yirj Xivj Xiv1 f = Yirj1 Xipjro X f) + |27 - af?
ij=1
3 3
= 28— A+ Y (Vi Xei Xisnf — Vg1 XisjraXir1f — citipjin)”.
i=1 ij=1

Hence we complete the proof.
O

The second proof . Denote r| = Z?:l T2, ro = Z?:l y2 2= Z?:l z;vy;. Through calcu-
lation, we have

Lri =6, Lro=1r1, Lz=0,
and
F(m,n) = 4rq, P(TQ,TQ) =Trirqg — 227 P(Z,Z) =T2,
F(rhTZ) = O, F(Tl,Z) = 227 F(TQVZ) =0.

For any radial functions f, g depend only on 1,79, z, we have

£f(r17 T2, Z) = 8r1f£r1 + arzfﬁr2 +0 fﬁz + rlrlfr(rh Tl) + argrng(T% TQ) + azzfr(z Z)
+ 202, fT(r1,2) + 207, [T (ra, 2) + 207, fT(r1,72)

:4T1 T1r1f+ (7“17“2 -z ) r2r2f+r2622f+4z 1zf+68r1f+rlar2f
= [,f,

where £ has the following expression
Lf=4rifin+ (rire — 2%) foo + o fos + 42 f1 + 6f1 + 11 fo.
Hence for any radial function f = f(ry,r2,2),9 = g(r1,72, 2),
1
I'(f,9) = —(ﬁ(fg) — fLg—gLf)

Yt — 1Lg— obh)
(f,9);

’1>w|

and also

Do/, 1) 1= 3(LD(f, )~ 20(F. L)

(LD(f, f) = 20(f, Lf))
2(f, f)-

'1>I\DIH

11



Through direct calculation, we have

I'(f,9) =T(f.9)
=drifigr + (rire — 22) faga + raf.g. + 22119, + 22f.01

and

Ts(f, f) =Ta(f. f)
= 1677 f2 + 1671 f1 11 + 8ri(rire — 22) f5 + 8(r1re — 22) fofia + 8(r1ra + 2°2) f2,
+ 3271 2f11f1. + r1(rire — 22) fofao + (rire — 22)2 fay + 2(r179 — 22) fo fou

2
1

+82(r172 — 22) fia for + (2r2 + 5)f22 + 29 (rire — 2°) fo, + 132 + drafifon

1
+ 8rozf1ofor + 162 f1 f1o + 822 f11 frn + 12f7 + §T1f3 — 4(ryre — 2°) f1 f2
—dry fifa — (rire — 22) fafer — 22 fo fo.

By careful study, we can express the above into a functional quadratic form.

2
La(f, f) = ((7"17"2 — 2%) far + %lf2 - 2fl)2 + 81 (1179 — 2°) <f12 + 2 n Zf2Z>

27”1 2’1“1

2 r 2 r riry — 22 2
+ = (= Ao+ 2= 2h) + (Bf—2h -
T 2 2 ™

2 2

z

2
z
+4 (fl + 2_an2 + 27nlfll + 22f12> + 2(7'1702 - 22) <Efzz + 2flz>

Hence the desire result follows. O

4 Gradient bounds for the heat kernels

As done in [{], we have the following Li-Yau type inequality holds.

Proposition 4.1. There exist positive constants Cy,Cs,Cs such that for any positive
function f, if u=log P;f, we have

3
Opu > C1T(u) + Cot Y [Yiuf* — %
i=1

Proof. Here we briefly proof it for the readers’ convenience. Notice that for all A > 0,

3 3 3 3
Lo(f, f) = Z(Xz?f)Z + % Z(Yz‘f)2 +2 Z (Di,i+1(f))2 +2 Z (Xif Xip2Vigrf — Xipo fXiYin f)
i=1 i=1 i=1 =1
1, ., 1 )
> (L) +5 ) (Vi) = 4V/T(f) (4.1)
i=1
1 1< 4 >
> S(LfP?+ 5D (Yif)? = {T() = AD_T(Yif),
i=1 i=1

12



where D; ;411 = %(XiXiJrl + X;1+1X;), and the last two inequalities follow from the Cauchy-
Schwartz inequality.
Set fs = Pi_sf,us = log fs, following [, let

3
@1(8) = Ps (fsr(u&us))a @2(8) = Ps (fs Z(Y;us)2> 5

we have .
D (s) = 2P (fsTa(us, us)), Ph(s) = 2P; <fs Zr(ms)> .
=1

Combining ([.1) and

(ﬁus)2 > 2yLus — ’72, Lug = % = D(us),
we have
2
¥(5) > (=5 = ) #106)+ Bale) = N0() + LR — TP

Denote a,b are positive functions defined on [0,t), with b is decreasing, we have

da 4 4 272
(a(s)®1(s)+b(s)Pa(s)) > <a’ - Ta - %) <I>1(s)—i—(a—l—b’)(I)g(s)—l—(b—)\a)fbé—i-%EPtf— V?)aPtf.
By choosing
b 3" 3V
a= WA= syt

and then choose b(s) = (t—s)?, for some o > 2, integrating the above differential inequality
from 0 to t, the desired result follows. O

As a consequence, we have the following Harnack inequality: There exist positive
constants Ay, Ay, for to >t > 0, and g1, g2 € M3 2,

A
pulgy) _ (’5_2> t Ao (4.2)
P2 (92) 1

Here is an analogue result of Theorem B in the three Brownian motions model.

Proposition 4.2. There exists a constant C > 0 such that for t >0, g = (z,y) € N3z 2,

vI(logpi)(g) < Cd(g),

t

where pi(g) denotes the density of Py at 0 and d(g) denotes the Carnot-Carathéodory
distance between 0 and g.

Proof. Following [, for 0 < s < t, let ®(s) = P (pt,s logpt,s), we have

‘1)/(5) =P (ptfsr(lngtfs))a ‘1)”(5) = 2P (ptstQ(lngtfs))-

13



By Proposition B.1], ®” is positive, whence ®' is non-desceasing, thus
t

/2 (s)ds > %@’(0).
0

That is 9
pil(logpe) < ~(Pij2(pey210g prja) — pilog pr).

The right hand side can be bounded by applying the above Harnack inequality (f.9) and
the basic fact py/o(g) < py/2(0), for all g € 93 2. We have

dig) , 1
I'(logpi)(g) < C <T + %> .
In particular,
I'(logp1)(g) < C (d(g) +1).
If d(g) > 1, it is trivial to get the desired result.
Note that for = (z1,22,23), ¥ = (y1,%2,¥3), see P. 125, Theorem 1 in [g],

o o

-1
pi(z,y) = —(27T)125/ exp (—iy - o) — (Sinh—>
R3 2 2
1 , TA%! || o >
cexp = 4 —|xl? — 1— 2 oth 124
exp 5 { || BE < 5 cot 5 H doy,

) laf (. . | -1
—_— . —_— h_
/RS exp (—iy - «) 5 |\ sinh =

3
1
rexp g {—|:r3|2 + (|z]? = (z - &)?) <1 - % coth %)} H doy,

© —(2m)”

vl

~ e

2 3 2 = 1 U a1 —ap
where o = (a1, a2, 03), [a]* =D 7 ap, &= (a,a0,3) and A= —a1 0 a3 ). (¥)

follows from zA?z! = —|a|?(|z|? — (z - @)?). Notice
—1
ojp1(z,y) = (2#)_% / exp (—iy - )| (sinh %) : <—xj +(xj —x-aaj)(1 - % coth %))
R3
! o] o lf\ L T
2 2 <12
Sexp o {—\x! + (|z)* = (z - &@)*) < - 700’0117>}Hd04k
k=1
and
. e . al (. o]\ 7!
Oip1(z,y) = (2m)” 24 [ exp(—iy-a)— | sinh— e
R3 2 2
! o] o YL T
nexp {—|:r3|2 + (|z]? = (z - &)?) <1 - coth ?>} H dov,.
k=1
Let
%1% / e (Sinh |a|>1 ﬁda 4% / <sinh |a|>1 la|? coth i ﬁda
1= > ky W2 = - : — ks
R3 2 kel R3 2 2 kel
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obviously we have W1, Wy are bounded. For g = (z,y) € M3 2, satisfying d(g) < 1, by the
basic fact that |z| < d(g) < 1 (see [16, [7], in fact we can easily proof it on the nilpotent
groups.), we have

I'(p)(9) < Culz|(Wy + Wy) < Colz| < Cd(g).

The desired result follows by the time scaling property ([L.7).
O

Notice that for any radial function f, P;f is also radial since all #; commute with
P;. Thanks to Proposition @, we have H. Q. Li inequality, LSI inequality, isoperimetric
inequalities etc. hold for the semigroup restricted on the radial functions, see [B, fl]. We
state them in the following proposition.

Proposition 4.3. For any compactly supported smooth, radial function f, for anyt > 0,
g € N3 2,

(i) H. Q. Li inequality. T(P,f, Pif)2(g) < P.(T(f, £)2)(g).

(i4) LST inequality. P(f10g f)(g) = Pi(/)log Pi(/)(9) < P (") (g).

(ii1) Isoperimetric inequality. Pi(|f — P:(f)(9)])(g9) < 4\/fPt(I’(f)%)(g).

Discussion: Here we have shown that H. Q. Li inequality holds for the radial func-
tions. For the general functions, it is still open. Following the viewpoint of [[[1], also [P,
one key point to proof H. Q. Li inequality is the precise lower and upper bounds for the
associated heat kernel. But in our setting, this estimates is unknown, at least the methods
in [[[T-[[[J] are not applicable. This precise estimates are also essential to proof the cheeger
type inequality, see Lemma 5.1 in [f]] and proof the constant coefficient is bounded in the
complex quasi-communication method, see Proposition 5.5 in [J.
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