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Abstract

In this paper we study the family of embeddings ®; of a compact RCD*(K, N)
space (X,d,m) into L?(X, m) via eigenmaps. Extending part of the classical results
[B85, BBG94] known for closed Riemannian manifolds, we prove convergence as ¢ | 0 of
the rescaled pull-back metrics ®}gr2 in L?(X, m) induced by ®;. Moreover we discuss
the behavior of ®; g2 with respect to measured Gromov-Hausdorff convergence and t.
Applications include the quantitative LP-convergence in the noncollapsed setting for
all p < 00, a result new even for closed Riemannian manifolds and Alexandrov spaces.
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1 Introduction

General Riemannian manifolds, defined through charts, could a priori have been much
more complex than submanifolds of Euclidean space, but Nash’s embedding theorem tells
us that this is not the case: a general closed Riemannian manifold can always be isomet-
rically embedded into a Euclidean space. This reduction in complexity is useful for many
reasons, ranging from making it easier to think about Brownian motion on a Riemannian
manifold, to opening up analytical tools when studying harmonic maps with a Riemannian
manifold as a target.

Approximately a decade ago, Sturm [St06], Lott and Villani [LV09] independently
gave a meaning to a Ricci curvature lower bound and a dimension upper bound on metric
measure spaces. It was at that time already well-known that lower bounds on the Ricci
curvature ensure many key estimates in the analysis of geometric inequalities and partial
differential equations on Riemannian manifolds. Sturm, Lott and Villani moved away from
Riemannian manifolds and considered the general class of metric measure spaces, which
includes weighted Riemannian manifolds.

The theory of metric measure spaces with generalized lower Ricci curvature bounds has
been under rapid development, both in the general classes singled out by Lott-Villani and
Sturm, and in the class of RCD*(K, N) spaces. Particularly in the latter, many classical
results from Riemannian geometry have been carried over. We recall the precise definition
of RCD*(K, N) spaces in Subsection 2.2.

A priori, RCD*(K, N) spaces could be very complex. Certainly, they are more gen-
eral than Riemannian manifolds, as they contain both the Gromov-Hausdorff limits of N-
dimensional Riemannian manifolds with uniform Ricci curvature lower bounds and Alexan-
drov spaces. Currently, we do not know whether isometric embeddings of RCD* (K, N)
spaces into Euclidean spaces always exist, but in this paper we study a relaxed version of
this question. We will seek an embedding into a Hilbert space rather than a Euclidean
space, and look for an embedding which is only approximately rather than precisely iso-
metric.

Importance in data analysis

Another motivation for studying embeddings of RCD*(K, N) spaces comes from data anal-
ysis. Indeed, embeddings of data into Euclidean space are an important tool in manifold-
learning or non-linear dimensionality reduction [LVO07]. This is a branch unsupervised
machine-learning tasked with finding a small set of relevant latent variables in a priori
high-dimensional data. Eigenmaps [BNO03] and Diffusion Maps [CL06] are examples of
manifold-learning algorithms that are closely related to the embeddings considered in this
article.

While the merit of such embeddings is of course application-dependent, it often hinges
on how well the embedding preserves distances.

To analyze the quality of embeddings of data, there are at least two good reasons to
look at continuous spaces. Not only do continuous metric measure spaces often provide
a good model to approximate large amounts of data, also in many situations the data is
sampled from a “ground truth” distribution which in fact forms a continuous space itself.



For smooth Riemannian manifolds, classical theorems can be used to produce embed-
dings, but as a side-effect the quality of embeddings depends on high regularity of the
manifold. Yet embeddings are also desired in situations where for instance bounds on
high derivatives of the metric are not available, or worse, when the ground truth has sin-
gularities. To produce embeddings and guarantee their quality for Riemannian manifolds
that depend only on relatively low-level geometric information such as curvature and di-
mension, or to construct embeddings for nonsmooth spaces, it is essential to understand
whether and how certain maps embed metric measure spaces into Euclidean spaces. Our
goal is to provide convergence results that depend only on lower bounds on curvature, vol-
ume and upper bounds on dimension and diameter, not using bounds on injectivity radius
or derivatives of the metric; of course the price we pay is that convergence is understood
in weaker topologies. In order to obtain quantitative estimates, in the e — form, we argue
by contradiction and, for this reason, it is necessary to work in the compact category of

RCD*(K, N) spaces.

Embedding a manifold M" into L?

For a closed n-dimensional Riemannian manifold (M™, g) and a positive time ¢ > 0, the
map &, : M"™ — L*(M™,vol,) is given by

q)t(x) :p(.%',',t) (11)

where p : M™ x M™ x (0,00) — (0,00) is the heat kernel on M™. Bérard, Besson and
Gallot showed that the map ®; provides a smooth embedding of the Riemannian manifold
(M™, g) [B85, BBG94]. In addition, they showed that it almost preserves distances. Their
original result was phrased in terms of asymptotics for the pullback metric of the metric
on L?*(M",voly) as t converges to 0, namely

()t R2erg, = g — % (Ricg — %Scalg g) +0(t?), tlo.

This asymptotic expansion contains explicit curvature tensors on the right-hand side,
which are not available in a nonsmooth context, or which cannot be bounded if only
a lower-bound on the Ricci curvature is known.

A slightly different approach is more robust, thus better suited in nonsmooth settings,
and was used by the third author to obtain convergence results for the diffusion maps
algorithm [P16]. Omitting for notational simplicity the = dependence of g, the differential
of the map ®; in the direction of the tangent vector v € T, M" is

(dq)t)m(v) = g(v, vmp(xa ) t))

Its length is therefore

n

c(n)t T2 (dDe)o (v) |72 = e(n)t "+ / 9(v, Vap(z,y,t))* dvoly(y). (1.2)

Now, every Riemannian manifold is locally Euclidean. For small enough ¢, the heat kernel
localizes so strongly, that only a small neighborhood is probed in the integral at the
right-hand side. Hence, this integral converges to its value in Euclidean space.



Embedding an RCD*(K, N) space and our convergence results

The analogous map ®; : X — L?(X, m) can also be constructed for a compact RCD*(K, N)
space (X,d, m) and is still given by (1.1). The heat kernel p exists and satisfies natural es-
timates: this follows from the theory of linear heat flow on an RCD*(K, N) space (X, d, m)
developed by Gigli, Savaré and the first author [AGS14a], and from decay estimates on
the heat kernel obtained by Jiang, Li and Zhang [JLZ16].

We show that the map ®; : X — L?(X,m) is a continuous embedding of the compact
RCD*(K, N) space (X,d,m) into L?(X,m), in other words, the map ®; is a homeomor-
phism onto its image. Note that our proof actually shows that ®; is Lipschitz, but in
general (®;)~! is not (see Remark 5.11). The next step is to define the pull-back metric
gt, formally given at x € X by

gt(v,v) :/Xg(vmp(a:,y,t),v)2 dm(y)

for a tangent vector v at x, where g is the Riemannian metric of the space (X,d,m),
canonically derived from Cheeger’s energy (see Proposition 3.2).

However, since in calculus in metric measure spaces many objects (vector fields, gra-
dients, Hessians, etc.) are only defined up to m-negligible sets, we shall rather work with
the integral formula

= X X 2 X
/X (V. V) dm = /X /X o(Vap(,y, ), V()2 dm(y) dm(z)

for any square integrable tangent vector field V and we prove convergence as t | 0, after
a suitable rescaling, to [, ¢(V,V)dm. In the RCD*(K, N) theory we know, thanks to the
very recent work [BS20] (which extends a part of [CN12] from Ricci limit spaces to general
spaces) that RCD*(K, N) spaces have a unique “essential dimension” n (see Theorem 2.7
for the precise statement) related to m by the identity m = H"L R, where R,, is the
n-dimensional regular set of (X, d, m) according to [MN19]. Because of the weight 6, it is
natural to replace the scaling ¢(n)t("*2)/2 in (1.2) by the local and dimension-free scaling
function tm(B 4;(x)). We prove in Theorem 5.10 that g := tm(B, ;(+))g: converge as t . 0,
in a strong sense (which involves also the Hilbert-Schmidt norms of the metrics), to

g:=cng

where ¢, is a suitable dimensional constant (see (5.3)). Under an additional technical
assumption, see (5.45) (satisfied for instance in Alexandrov spaces, weighted Riemannian
manifolds and Ahlfors regular spaces), we can also consider the rescalings

P 75(n+2)/2

gt - gt

and prove, in Theorem 5.15, their convergence to

g = Mln;«b g.
where R} is the “reduced” regular set introduced in (2.23) (in particular ¢, is related to
the constant ¢(n) in (1.2) by ¢(n) = wy/cp).
It would be desirable to have a counterpart of these convergence results involving also
the global (or, better, non-infinitesimal) point of view, i.e. distances instead of metrics.
Unfortunately, in the nonsmooth setting, the process that allows to recover distances out



of metrics is not straightforward, since the latter are only defined up to m-negligible sets.
We will tackle this problem in a forthcoming paper.

However, in this paper we prove two results that go in this direction. Specifically, let
us endow the class of RCD* (K, N) metric measure spaces with the topology of measured
Gromov-Hausdorff convergence. We prove in Theorem 5.19 that, one has:

(1) the map (X,d,m) — ¢;(X,d, m) is continuous, with respect to ¢t > 0 and the conver-
gence of metrics on different metric measure spaces of Definition 5.18;

(2) the map (X,d,m) — (®;(X),d;), where d; is the restriction of the ambient L*(X,m)-
distance, is continuous, endowing the target space with the Gromov-Hausdorff topol-
ogy.

Moreover, in the noncollapsed setting, (1) can be improved to the case up to continuity
at ¢ = 0, which allows us to show the sharp quantitative convergence of g, as ¢t | 0 (see
Theorems 6.8 and 6.9). These results are new, as far as we know, even for Riemannian
manifolds and Alexandrov spaces.

Plan of the paper

The paper is organized as follows: Section 2 collects all notation, preliminary results and
terminology on RCD*(K, N) spaces. In particular we focus on convergence results for
Sobolev functions and heat flows, also in the local form that is sometimes needed in the
paper, when proving results by a blow-up argument. Section 3 provides a description of
the tangent bundle, where we follow closely Gigli’s axiomatization in [G18]. In particular,
on the basis of this axiomatization and of [AGS14b], we are able to define the notion
of Riemannian metric on an infinitesimally Hilbertian metric measure space (X,d, m): in
this family, the canonical Riemannian metric is the one induced by Cheeger’s energy, since
Cheeger’s energy can be canonically built out of distance d and measure m. In Section 4 we
introduce the embedding map ®,, first in the smooth case (on the basis of [B85, BBG94])
and then in the nonsmooth case. Section 5 provides the proof of all convergence results
except for quantitative ones, to which Section 6 is dedicated. Finally, Appendix is devoted
to asymptotic bounds on the eigenvalues in the RCD* (K, N) setting and to the expansion
as a power series of the heat kernel.
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Circulation of Talented Researchers, of the Grantin-Aid for Young Scientists (B) 16K17585,
Grant-in-Aid for Scientific Research (B) of 18H01118 and of 20H01799. The authors
warmly thank the referee for the detailed reading of the paper and for the constructive
comments.

2 Preliminary notions

Throughout this paper, by metric measure space we mean a triple (X,d, m) where (X,d)
is a complete and separable metric space and m is a nonnegative measure on the Borel o-
algebra, finite on bounded sets. We use the notation LP(X,m) for the space of p-integrable
functions, where 1 < p < oo, and L°(X, m) for m-measurable functions. Similarly we
define LP(A, m) for all A C X Borel, and L! (X, m) as the set of all f € L°(X, m) with

fla € LP(X, m) for all bounded Borel subset A of X, where 14 denotes the characteristic
function of a set A, with values in {0,1}.



We adopt standard metric space notation, as B,.(z) (B,(x), resp.) for open (closed,
resp.) balls, C'(X) (C.(X), resp.) for continuous (compactly supported Lipschitz, resp.)
functions, Lip(X,d) (Lipy, Lip,, resp.) for Lipschitz (bounded Lipschitz, compactly sup-
ported Lipschitz, resp.) functions, etc.

2.1 Cheeger energy and Laplacian

The Cheeger energy Ch : L?(X,m) — [0, 00] associated to the metric measure structure
(X,d, m) is the convex and L?(X, m)-lower semicontinuous functional defined by

Ch(f) := inf{liminf/ lip’f;dm: fi € Lipy(X,d) N L*(X,m), [Ifi — fllz2(x.m) — o},
21— 00 X
(2.1)
where

lim sup % if x € X is not isolated,

lipf(x) := { yore

0 otherwise.

denotes the local Lipschitz constant. Accordingly, the Sobolev space H%“?(X,d,m) is
defined as the finiteness domain of Ch.

By looking at the optimal sequence in (2.1) one can identify a canonical object |V f|,
called the minimal relaxed slope, which is local on Borel sets (i.e. |V fi| = |V fa| m-a.e. on
{f1 = f2}) and provides integral representation to Ch, namely

Ch(f):/X\Vf\Qdm Vfe HY(X,d, m).

In this paper we shall only deal with infinitesimally Hilbertian metric measure spaces,
i.e. the metric measure spaces such that Ch is a quadratic form. The following result,
borrowed from [AGS14b] (see also [G15] for the first part), plays an important role in our
discussion:

Theorem 2.1. If Ch is quadratic, the function

IV(fi +efo) = IVA?
2€

(Vf1,Vfa) = 11_%

provides a symmetric bilinear form on H%?(X,d, m)x H%?(X,d, m) with values in L'(X, m),
and

(s fo) = /X (VAL Vhydm,  Vf, fa € HY2(X,d,m)

defines a strongly local Dirichlet form.

Still assuming that Ch is a quadratic form, we can adopt the standard definition of
Laplacian, namely

D(A) := {f € H"*(X,d,m) : there exists h € L*(X,m) such that
E(f,g) = —/ hgdm for all g € H'*(X,d, m)}
X
and Af := h for any f € D(A).
Besides the construction of Ch, we need the following results from the seminal paper

[Ch99]. They hold in the class of so-called PI spaces, namely metric measure spaces
(X, d, m) satisfying the local doubling condition and a local (1,2)-Poincaré inequality.



Theorem 2.2. Let (X,d,m) be a PI space. Then:
(1) For all f € HY?(X,d,m), for m-a.e. x € X one has Dev(f, B.(z)) = o(m(B,(z)))

as r ] 0, where

Dev(f, By(x)) = /B . |V f|? dm — inf {/B - |Vh|*dm: f—he Lipc(Br(x))} .
(2.2)

(2) There exist M > 0 and a sequence of Borel subsets of positive measure A; such that
m (X \Uj Aj) = 0 holds and for any j, there exist an integer 1 < k = k(j) < M
and Lipschitz functions F; € Lip(X,d), 1 <i < k, such that, for all f € Lip(X,d),
one has

k
Lip(f() = > xi(zo)Fi(-))(z0) =0 for m-a.e. xo € A, (2.3)
i=1

for suitable x; € L*(Aj,m) with 3°; x7 < M|V f|*> m-a.e. in Aj.

Proof. Let us prove (1). This statement holds if f € Lip(X,d), see [Ch99, Th. 3.7]. For
f € HY?(X,d,m), a telescoping argument (for instance [Ch99, Th. 4.14]) allows us to
prove that there exist Borel subsets 4; C X (i = 1,2,...) such that m (X \ J; 4;) = 0
holds and that f|4, is Lipschitz. Take a Lipschitz function F; : X — R with Fj|4, = f]a,.
Note that Dev(f, B, (x)) = o(m(B,(z))) holds whenever Dev(F, B,.(z)) = o(m(B,(x))) and

[ 9@ = 1P dm = ofm (B, (2)), (2.0
B, (z)

Since (2.4) holds for m-a.e. = € A;, we have (1).
For the proof of (2), see [Ch99, Th. 4.38]. O

2.2 RCD*(K,N) spaces: definition and main properties

Throughout this paper the parameters K € R (lower bound on Ricci curvature) and
1 < N < oo (upper bound on dimension) will be kept fixed. The class of RCD*(K, N)
metric measure spaces, introduced in [G15] (after the case N = oo studied in [AGS14b])
can now be characterized in many ways, (under suitable assumptions) via entropic convex-
ity inequalities along Wasserstein geodesics or evolution variational inequalities satisfied
by the heat flow or nonlinear diffusion equations (see [EKS15], [AMS19]). For the language
adopted in this paper, where optimal transport does not play a dominant role, the most
appropriate characterization is the one based on the quadraticity of Ch, the growth condi-
tion m(B,(z)) < c1 exp(car?) (for some, and thus any, Z € X) on the measure of balls, the
Sobolev-to-Lipschitz property (namely that any f € H%?(X,d,m) with |V f| € L>®(X, m)
has a Lipschitz representative, with Lipschitz constant smaller than |||V f|||s) and the
validity of Bochner’s inequality

(Af)?

K 2
S Y

1
SAIVIE = (VF,VAf) >

in the class of functions
TestF(X,d,m) := { f € Lip,(X,d) N H'*(X,d,m) : Af € H'*(X,d,m)} (2.5)

which, a posteriori, turns out to be an algebra thanks to Bochner’s inequality [S14].



True for the larger class of weak CD(K,N) spaces [Vi09, Th. 30.11], the Bishop-
Gromov theorem holds for any RCD*(K, N) space (X,d, m):

m(Br(z))
m(B,(z))

Volg n(R)
Volg n(r)

< < coer B/ (2.6)
for any x € suppm and 0 < r < R, where Volg, ~n(r) denotes the volume of a ball of radius
r in the N-dimensional model space with Ricci curvature K and ¢y, ¢; > 0 depend only
on K~ and N. A first trivial consequence is that (X,d, m) is locally doubling, meaning
that for any R > 0, there exists C'p > 0 depending only on K—, N and R, such that

m(Ba,(z)) < Cpm(B,(x)) Va € suppm, Vr < R. (2.7)

Because of (2.6), the following lemma, whose proof is omitted for brevity, applies to
the whole class of RCD*(K, N) spaces. It is a simple consequence of Cavalieri’s formula
together with (2.6) and its useful corollary:

m(B1(y))
m (B ())

with ca = cpe!, thanks to the inclusion B1(x) C Bjiq(e,y)(y)-

< coexp (c1d(z,y)) Yz, y € suppm (2.8)

Lemma 2.3. Let (Y,dy,my) be a metric measure space and let x € suppmy be satisfying

m(Br(z))

m(Bi(x)) < coe?™ =l (29)

for some constants cg, ¢c1 > 0. Then:

(1) for any § > 0 there exists Lo = Lo(d, co,c1) > 1 such that

2 xr
/ my (B1(y)) exp GW)
Y\Bpr, ()

(2) for any £ € Z there exists C = C({,cp,c1) € [0,00) such that

dmy (y) < d(my (Bi(2)))?; (2.10)

/Y my (By () exp (—W) dmy(y) < Clmy (By (). (211)

Besides the doubling condition, Rajala proved [Raj12, Th. 1] that a local (1, 1)-Poincaré
inequality holds on the larger class of CD(K, o0) spaces, and thus on RCD* (K, N) spaces:

/ \f—][ fdm]dmgélreK'rQ/ IV f|dm, (2.12)
B (x) B, (z) Bar(x)

for any f € H%?(X,d,m) and any ball B,.(z) with € suppm. Here fBT(w) f dm denotes
the mean value m(B,(z))~! [ By (x) f dm. It is also worth pointing out that also a local

(2,2)-Poincaré inequality holds if N < oo, as a direct consequence of [HK00, Th. 5.1] with
(2.6) and (2.12).

Furthermore, it follows from the Sobolev-to-Lipschitz property (see [AGS14b, Th. 6.2],
[AES16, Th. 12.8] for details) that, on any RCD*(K, N) space (X,d,m), the intrinsic
distance

de(z,y) := sup{|f(x) — f(y)| : f € H*(X,d,m)NCp(X), |Vf| <1}



associated to & coincides with the original distance d. Consequently, Sturm’s works on
the general theory of Dirichlet forms on PI spaces provide existence of a locally Holder
continuous representative p on suppm X suppm X (0,00) for the heat kernel of (X,d, m):
see [St95, Prop. 2.3] and [St96, Cor. 3.3]. The sharp Gaussian estimates on this heat kernel
have been proved later on in the RCD context by Jiang, Li and Zhang [JLZ16, Th. 1.2]:
for any € > 0, there exist C; := C;(e, K, N) > 1 for i = 1, 2, depending only on K, N and
€, such that

cr' d*(z,y) Gy d?(z,y)
mexp <_(4 — E)t - C2t> gp(:c,y,t) < WGXP (—m —{—Cg(t) )
2.13

for all z, y € suppm and any ¢ > 0, where from now on we state our inequalities with
the Holder continuous representative. Combined with the Li-Yau inequality [GM14, J15],
(2.13) implies a gradient estimate [JLZ16, Cor. 1.2]:

C3 dz(x’y)
|Vaep(z,y,t)| < —=—————exp (— + Cut for m-a.e. x € X (2.14)
Vin(B @) P\ o
for any ¢ > 0, y € suppm. Moreover by [D97, Th. 4] with (2.13) the inequality
d C15 d(x’y)Q
= ) = |Aup(z, y, )] < ——2 - Cot 2.15
prACH )‘ | Aap(2,y,t)] (B ;@) eXp< Groi (2.15)

holds for all ¢ > 0 and m x m-a.e. (z,y) € X x X, where C; := Ci(e, K,N) > 1 (i =
3,4, 5,6). (see also [JLZ16, (3.11)]). Note that in this article, we will always work with
(2.13), (2.14) and (2.15) in the case € = 1.

In the sequel we shall denote by p; the Euclidean heat kernel in R¥, given by

1 r—y|?
pr(z,y,t) == \/—k exp (—‘ 4ty‘ ) (2.16)

4t

and recall the classical identity

1 9 22
~Z )z =t. 2.1
\/th/Rx exP( 2t> ’ (2.17)

Furthermore, we shall often use the scaling formula

bz, y,s) = b p(x,y,a2s) Vr,y € suppm, Vs >0 (2.18)

relating for any a, b > 0, the heat kernel p of the rescaled space (X,ad,bm) to the heat
kernel p of (X,d, m).

Let us spend some words concerning spectral theory on compact RCD*(K, N) spaces.
It follows from a standard argument on Dirichlet forms [FOT10] that the resolvent oper-
ators R, := (add — A)~! : L2(X,m) — H"2(X,d,m), a > 0, are well-defined injective
bounded linear operators and that R,(L?(X,m)) is a dense subset of L?(X, m), inde-
pendent of a, which coincides with D(A). By the Rellich-Kondrachov theorem [HKOO,
Th. 8.1], all the R, are compact operators sharing the same discrete positive spectrum
p1 > pg > -+ — 0, implying that (minus) the Laplacian operator —A admits a discrete
positive spectrum 0 = A\g < A1 < Ao < -+ — +00. This provides the following expansions
for the heat kernel p:

p(z,y,t) = e Moi(x)pi(y)  in C(suppm x suppm) (2.19)
>0



for any t > 0 and

p(7y7t) = ZeiAit(pi(y)(pi in H1’2(X7d7m) (220)
>0

for any y € suppm and t > 0. We refer to the Appendix for a detailed proof of these
expansions.

Let us conclude this overview by mentioning the main structural properties of RCD* (K, N)
spaces. Before that, we need to recall the definitions of rectifiable sets and of tangent spaces
to a metric measure space (X,d, m) at a point x.

Definition 2.4 (Rectifiable sets). Let (Y,dy) be a metric space and let & > 1 be an
integer.

(1) We say that S C Y is countably k-rectifiable if there exist at most countably many
bounded Borel sets B; C R* and Lipschitz maps f; : B; — Y such that S C U fi(B;).

(2) For a nonnegative Borel measure p in Y (not necessarily o-finite), we say that S
is (p, k)-rectifiable if there exists a countably k-rectifiable set S’ C S such that
p*(S\S) =0,ie S\S is contained in a p-negligible Borel set.

Definition 2.5 (Tangent metric measure spaces). For x € suppm, we denote by Tan(X,d, m, x)
the set of tangent spaces to (X,d,m) at z: the collection of all pointed metric measure
spaces (Y, dy,my,y) such that, as i — oo, one has

(%77, m(By, (2) " m,2) ™S (Y, dy, my,y) (2.21)

for some 7; — 07, where mGH denotes the measured pointed Gromov-Hausdorff conver-
gence.

If m is doubling, it is not hard to prove, by rescaling the r; in (2.21) by a constant
factor, that Tan(X,d, m,z) is not empty for all x € suppm and that it is a cone in the
following very weak sense: for all ¢ > 0 and all (Y,dy,my,y) € Tan(X,d, m, z),

(Y,t 'y, my (Bi(y)) 'my,y) € Tan(X,d, m, ).

Definition 2.6 (Regular set Ry). For any & > 1, we denote by Ry the k-dimensional
regular set of (X,d, m), namely the set of points z € suppm such that

Tan(X,d,m,z) = {(Rk, drk, (wk)flﬂk, Ok)} )

where wy, is the k-dimensional volume of the unit ball in R* with respect to the k-
dimensional Hausdorff measure H*.

We are now in a position to introduce the latest structural result for RCD* (K, N)
spaces.

Theorem 2.7 (Essential dimension of RCD*(K, N) spaces). Let (X,d, m) be a RCD*(K, N)
space. Then, there exists a unique integer n € [1, N| such that

m(X \ R,) = 0. (2.22)

In addition, the set R,, is (m,n)-rectifiable and m is representable as OH" _R,,.
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We denote by dimg n(X) the “essential dimension” of (X,d, m), namely the integer
n such that m(R,) > 0. Note that the rectifiability of all sets Ry was inspired by
[CC97, CCO00a, CCO0b] and proved in [MN19], together with the concentration property
m(X \ UgRi) = 0, with the crucial uses of [GMR15] and of [G13] ; the absolute continuity
of m on regular sets with respect to the corresponding Hausdorff measure was proved af-
terwards and is a consequence of [KM18], [DePhMR17] and [GP16a]. Finally, in the very
recent work [BS20] it is proved that only one set Ry has positive m-measure, leading to
(2.22) and to the representation m = OH"LR,,.

By slightly refining the definition of n-regular set, passing to a reduced set R, general
results of measure differentiation provide also the converse absolutely continuity property
" < mon RY. We summarize here the results obtained in this direction in [AHT18]:

Theorem 2.8 (Weak Ahlfors regularity). Let (X,d,m) be a RCD*(K, N)-space, n =
dimg m(X), m = OH"LR,, and set

Ry = {CE €ERy: 3 lim m(Br (@) € (0,00)}. (2.23)

" ro0+t  wpr™
Then m(R, \ R}) =0, mL R} and H"L R} are mutually absolutely continuous and

m(B,(z))

li =4 -a.e. . 2.24

lim, o (x) for m-a.e. z € R, (2.24)
wpr™ 1

im ———— = 1p= -a.e. X. 2.25

A B )~ Ry Jrmeae we (225)

Moreover H" (R, \ R}) =0 if n= N.

2.3 Sobolev spaces and Laplacians on open sets

Following a standard approach, let us localize some of the concepts introduced in Sec-
tion 2.1. First of all, let us introduce the Sobolev space H'2(U,d, m) for an open subset
U of a RCD*(K, N)-space (X,d, m). See also [Ch99, Sh00] for the definition of Sobolev
space HYP(U,d, m) for any p € [1,00). Our working definition is the following.

Definition 2.9. Let U C X be open.
1. (Hé’Q—Sobolev space) We denote by Hé’Z(U, d, m) the H2-closure of Lip,(U,d).

2. (Sobolev space on an open set U) We say that f € L2 (U, m) belongs to Hﬁ)’CQ(U, d,m)

if of € HY2(X,d, m) for any ¢ € Lip.(U,d). If, in addition, f,|Vf| € L?(U,m), we
say that f € H"2(U,d, m).

Notice that f € Hllo’cz(U, d, m) if and only if for any V € U there exists f € H"2(X,d, m)
with f = f on V. The global condition f, |V f| € L?(U,m) in the definition of H%?(U,d, m)
is meaningful, since the locality properties of the minimal relaxed slope ensure that |V f|
makes sense m-a.e. in X for all functions f € Hllo’CZ(U7 d,m). Indeed, choosing ¢, €
Lip.(U,d) with {¢, = 1} 1 U and defining

IV :=IV(fen)|  m-ae in{p, =1}

we obtain an extension of the minimal relaxed gradient to H?(U,d, m) (for which we keep
the same notation, being also m-a.e. independent of the choice of ¢,) which retains all
bilinearity and locality properties.

We introduce the Dirichlet Laplacian acting only on Hol 2_functions as follows:

11



Definition 2.10 (Dirichlet Laplacian on an open set U). Let Dy(A,U) denote the set of
all f e H01’2(U,d,m) such that there exists h := Ay f € L?(U, m) satisfying

/hgdm:—/<Vf,Vg>dm Vg € Hy*(U,d, m).
U U

We also set Ay g := Ap, ;) when U = Bg(x) for some z € X and R > 0.

Strictly speaking, the Dirichlet Laplacian Ay should not be confused with the operator
A, even if the two operators agree on functions compactly supported on U; for this reason
we adopted a distinguished symbol. Notice that AP (Bg(x)) > 0 whenever m(X \ Bg(z)) >
0, as a direct consequence of the local Poincaré inequality.

Definition 2.11 (Laplacian on an open set U). For f € HY2(U,d,m), we write f €
D(A,U) if there exists h := Ay f € L?(U,m) satisfying

/hgdm: —/<Vf,vg> dm Vg€ HA(U,d,m).
U U

Since for f € H01’2(U,d,m) one has f € D(A,U) iff f € Do(A,U) and the Laplacians
are the same, we retain the same notation Ay of Definition 2.10. It is easy to check
that for any f € D(A,U) and any ¢ € D(A) N Lip.(U,d) with Ay € L*°(X, m) one has
(understanding @Ay f to be null out of U) ¢f € D(A) with

Alef) = fAp+2(Vp, V) + oAy f m-a.e. in X. (2.26)
Such notions allow to define harmonic functions on an open set U as follows.

Definition 2.12. Let U C X be open. We say that f € H1’2(U, d,m) is harmonic in U if

loc

f€D(A,V) with Ay f =0 for any open set V' € U, namely

/ (Vf,Vg)dm =0 Vg € Lip.(U,d).
U

Let us denote by Harm(U, d, m) the set of harmonic functions on U.

In this article, we will consider mainly globally defined harmonic functions. It is
worth pointing out that, in general, these functions do not belong to H?(X,d, m) but, by
definition, they belong to Hllo’CQ(X7 d, m).

2.4 Convergence of global/local Sobolev functions
Let us fix a pointed measured Gromov-Hausdorff (mGH) convergent sequence

(X;, diymy, ) " (X,d,m, z) (2.27)
of RCD*(K, N) spaces. From now on we denote by Ch® = Chy,., (-,-)s, A, etc. the various
objects associated to the i-th metric measure structure.

We adopt here the so-called extrinsic approach from [GMS13, Def. 3.9] to deal with
the convergence (2.27), that is to say that we assume X; = suppm;, X = suppm and
all the sets X;, as well as X, are isometrically embedded into a common complete and
separable metric space (Y, d), and if we identify x;, x with their image through the isometric
embeddings into Y and m;, m with their pushforward through these embeddings, then
z; — x in Y and m; — m in duality with Cps(Y). When all the spaces involved are

12



uniformly locally doubling (what we do have in (2.27) thanks to (2.7)), this approach,
also called pointed measured Gromov convergence (pmG for short), is equivalent to the
classical mGH convergence. See [GMS13, Th. 3.15, Prop. 3.30 and 3.33] for a proof of this
equivalence. Moreover, there is no loss of generality in assuming Y proper (i.e. bounded
sets are compact), see [GMS13, Rk. 3.27].

The extrinsic approach is convenient to formulate various notions of convergence and
to avoid the use of e-isometries. However, it should be handled with care: for instance,
if f € Lipy(Y,d) is viewed as a sequence of bounded Lipschitz functions in the spaces
(X;,d;,m;), then the sequence need not be strongly convergent in H? (see [AST16] for
a simple example). Unlike X;, the ambient space (Y,d) will not appear often in our
notation, since the measures m; are concentrated on X;; however Y plays an important
role to define weak convergence of functions f; € LP(X;, m;), since the test functions are
continuous and compactly supported in the ambient space. Notice also that any continuous
(compactly supported, resp.) function ¢ : Bgi () — R can be thought as the restriction
of a continuous (compactly supported, resp.) function ¢ : B, (z) — R.

In this setting, let us recall the definition of L?-strong/weak convergence of functions
with respect to the mGH-convergence. The following formulation is due to [GMS13]
and [AST16], which fits the pmG-convergence well. Other equivalent formulations of L2-
convergence, in connection with mGH-convergence, can be found in [KS03, H15]. See also
their references and [AH17] for the definition of LP-convergence for all p € [1,00).

Definition 2.13 (L2-convergence of functions defined on varying spaces). We say that
fi € L*(X;,m;) L?-weakly converge to f € L*(X,m) if sup; || fil 72 < oo and [, hf; dm; —
fY hfdm for all h € C.(Y). Moreover, we say that f; € L?(X;,m;) L2-strongly converge
to f € L*(X, m) if f; L?-weakly converge to f with limsup; ||fillz2 < ||flL2-

Note that it was proven in [GMS13] (see also [AST16], [AH17]) that any L2-bounded
sequence has an L%-weak convergent subsequence in the above sense.

Following [GMS13], let us now define weak and strong convergence of Sobolev functions
defined on varying metric measure spaces.

Definition 2.14 (H!'2-convergence of functions defined on varying spaces). We say that
fi € HY2(X;,d;, m;) are weakly convergent in HY2 to f € HY?(X;,d;, m;) if f; are L2-
weakly convergent to f and sup; Ch’(f;) is finite. Strong convergence in H'? is defined by
requiring L%-strong convergence of the functions, and Ch(f) = lim; Ch(f;).

We can now introduce the local counterpart of these concepts.

Definition 2.15 (Local L2-convergence on varying spaces). We say that f; € L%(Bgr(z;), m;)
are L?-weakly (or strongly, resp.) convergent to f € L?(Bg(x),m) on Br(z) if JilBp(:) €
L?(X;,m;) L?-weakly (or strongly, resp.) convergent to f1 Br(z) according to Defini-
tion 2.13.

We say that g; € L (X;, m;) are L} -weakly (or strongly, resp.) convergent to g €

L2 (X, m) if g; L?-weakly (or strongly, resp.) convergent to g on Br(z) for all R > 0.

loc

Similarly, let us define local H?-convergence as follows.

Definition 2.16 (Local H%2-convergence on varying spaces). We say that the func-
tions f; € HY“2(Bg(x;),d;,m;) are weakly convergent in H%? to f € HY?(Bg(z),d,m)
on Bg(z) if f; are L?-weakly convergent to f on Bg(x) with sup; | fill 12 (B (20)) < 00
Strong convergence in H? on Bg(x) is defined by requiring strong L? convergence and
limg [[|V filill 2 (Br(er)) = IV FlL2(BR ()
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11 3—weakly (or strongly, resp.) convergent to g €

We say that g; € le(X d;, m;)

loc

H12(X d,m) if gilBg(a) H'2-weakly (or strongly, resp.) convergent to 9| Br(x) for all

loc

R > 0.

The following fundamental properties of local convergence of functions have been es-
tablished in [AH18]. They imply, among other things, that in the definition of local
H"“2_weak convergence one may equivalently require L?-weak or L2-strong convergence of
the functions.

Theorem 2.17 (Compactness of local Sobolev functions). Let R > 0 and let f; €
HY2(Bg(z;),d;, m;) with sup; HszH12 < co. Then there exist f € HY?(Bg(x),d, m) and
a subsequence fi(;y such that f; L2-strongly converge to f on Br(z) and

tmint [ [Vfip R dmgy > [ ViPm,
I JBr(wi(j) (] v Br(x)
Theorem 2.18 (Stability of Laplacian on balls). Let f; € D(A, Br(x;)) with
sup([| fill 12 (Br(w:)disms) + 1820 Rl 22(Br(@i)ms)) < 005

and with f; L?-strongly convergent to f on Br(x) (so that, by Theorem 2.17, f € H“?(Bg(x),d, m)).
Then:

(1) f € D(A, Br());
(2) A, rfi L*-weakly converge to Ay rf on Br(z);
(3) |V fili L?-strongly converge to |V f| on B.(x) for any r < R.

The pointwise convergence of heat kernels for a convergent sequence of RCD* (K, N)
spaces has been proved in [AHT18, Th. 3.3]; building on this, and using the “concentration”
estimate (2.28) below, one can actually prove the global H'2-strong convergence.

Theorem 2.19 (H2-strong convergence of heat kernels). For all convergent sequences
t; —tin (0,00) andy; € X; =y € X, pi(-,yi, t;) € HY?(X;,d;, my) HY2-strongly converge
to p(7 Y, t) S HI,Q(Xv d7 m)

Proof. By a rescaling argument we can assume t; = t = 1. Applying Theorem 2.18 for
p; with (2.15) yields that p;(-, s, 1) H C—Strongly converge to p(-,y,1). We claim that for
any d > 0 there exists L := L(K~, N, 5) > 1 such that for any RCD (K, N) space (Z,d,v)
and any y € supp v one has (¢ denoting its heat kernel)

)
2 z z 2 14v4 = - .
g, 0+ Ve D (2) < s (228)

Indeed, let us prove the estimate for g, the proof of the estimate for |V .q| (based on (2.14))
being similar. Combining (2.8) with the Gaussian estimate (2.13) with ¢ = 1, one obtains

2026202

2 ] 2.5
q“(z,y,1)dv(z gi/ exp(——d z,y) + 2c1d z,y)duz
L @D @) < SR [ (<) +20d(en) ) vt

and then one can use the exponential growth condition on v(Bg(y)), coming from (2.6), to
obtain that the right hand side is smaller than §/v%(Bj(y)) for L = L(K ~, N, §) sufficiently
large.

Combining (2.28) with the H —strong convergence of p; shows that

Hm {[pi (5 v, Dl e ox,ds,me) = 112G 9 Dl Evz (x,d,m) (2.29)
1—00
which completes the proof. O
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We shall also use the following local compactness theorem under BV bounds, applied
to sequences of Sobolev functions.

Theorem 2.20. Assume that a sequence (f;) C H%?(Ba(z;),d;, m;) satisfy

P / ¥ fils dm; < oo.
2 BQ(ZB»L)

Then (f;) has a subsequence LP-strong convergent on Bi(x) for all p € [1,00).

Proof. The proof of the compactness w.r.t. L'-strong convergence can be obtained arguing
as in [AH17, Prop. 7.5] (where the result is stated in global form, for normalized metric
measure spaces, even in the BV setting), using good cut-off functions, see also [H15,
Prop. 3.39] where a uniform LP bound on gradients, for some p > 1 is assumed. Then,
because of the uniform L bound, the convergence is LP-strong for any p € [1,00), see

[AH17, Prop. 3.3(e)]. O

Let us conclude this section by introducing the notion of harmonic replacement which
will play key roles in Sections 4 and 5. As we already remarked, the assumption that
the first Dirichlet eigenvalue A\ (Bgr(z)) for the ball Br(x) is strictly positive is valid for
sufficently small balls, indeed it holds as soon as m(X \ Br(z)) > 0. See [AH18, Lem. 4.2]
for the proof of the following proposition.

Proposition 2.21. Assume AP(Bg(x)) > 0. Then for any f € H“?(Bg(z),d,m), there
exists a unique f € D(A, Br(x)), called harmonic replacement of f, such that

Am,Rf =0
(2.30)
f—f € Hy*Bg(z),d,m).
Moreover, .
IV flllL2(Br@)m) < 2IIV flllL2(Br(z)m) (2.31)
R 1
1l 2B )m) < 1fll22(Br@)m) + mmVﬂHLQ(BR(x),m)' (2.32)

Finally, f — f is the unique minimizer of the functional

€ HY(Bp(x),d,m) — / V(f + )P dm.
X

Next proposition, which is crucial for Section 5, gives some conditions under which
harmonic replacements are continuous with respect to measured Gromov-Hausdorff con-
vergence. It is a consequence of [AH18, Th. 3.4].

Proposition 2.22 (Continuity of harmonic replacements). Assume AP (Bg(z)) > 0 with

Hy*(Bg(z),d,m) = (| Hy?(Brae(z),d, m). (2.33)
e>0
Let fi € HY2(Bg(z;),d;, m;) be a weakly HY2-convergent sequence to f € HY?(Bg(z),d, m)
on Bgr(x). Then the harmonic replacements f; of f; on Br(x;) exist for i large enough
and L?-strongly converge to the harmonic replacement f of f on Br(z).

Notice that a simple separability argument shows that, given x € X, the condition
(2.33) is satisfied for all R > 0 with at most countably many exceptions (see [AH18,
Lem. 2.12]).
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3 Tangent bundle

In this section we introduce the tangent bundle 7'(X, d, m) on an infinitesimally Hilbertian
space (X,d,m). More precisely, in the smooth setting, the construction we give provides
L?(T(X,d,m)), namely all L? sections of the tangent bundle; here, according to [G18, W00]
we describe the tangent bundle implicity, through the collection of its sections. We follow
closely the construction from [G18], with minor simplifications deriving from the Hilbertian
assumption, since the original construction therein starts from L? sections of the cotangent
bundle L?(T*(X,d, m)) and then recovers L?(T(X,d, m)) by duality.

Recall that, according to [G18], a (real) L>°(X, m)-module is a Banach real vector space
(M,] - ||g) with an additional structure of bilinear multiplication by L*°(X,m) functions
m e M w— xm e M, x € L*°(X,m), such that ||[xm|p < ||x|/s|m| 5 and the associative
property x(x'm) = (xx')m hold, satisfying also the locality and gluing axioms (see (1.2.1)
and (1.2.2) in [G18)); in addition, multiplication by A € R corresponds to multiplication
by the L*°(X, m) function equal m-a.e. to A\. We say that a L°°(X, m)-module M is a
L?(X, m)-normed module if there exists a “local norm” |-|: M — {f € L>(X,m) : f >0}
satisfying:

(a) |m+m/| <|m|+ |m/| m-a.e. in X for all m, m’ € M;
(b) |xm| = |x||m| m-a.e. in X for all m € M, x € L>®(X,m);

(¢) the function
1/2
ol i= ([ @) dm(z) ) (3.1

is a norm in M which coincides with || - || 5.

Notice that homogeneity and subadditivity of || - || are obvious consequences of (a), (b).

The starting point of Gigli’s construction is provided by the formal expressions {(4;, V f;) }icr,
where I is a finite index set, {4;};¢7 is a m-measurable partition of X and f; € H2(X,d, m).
The sum of two families {(A;, Vf;)}ier, {(Bj, vgi)}jeJ is {A; N B, V(fi + gj)}(i,j)ejxj

and multiplication by m-measurable functions y taking finitely many values is defined by

N

(B, Vi) Yier = {(B: N Fy, V(2 i) }Yagrerxs  with x =Y 215,
j=1

Two families {(A;, V fi)}ier, {(Bj, Vgi)}jcs are said to be equivalent if f; = g; m-a.e. on
A; N Bj for all (i,j) € I x J and one works with the vector space M of these equivalence

classes, since the above defined operations are compatible with the equivalence relation.
The local norm |{(A;, V£i)}| € L2(X,m) of {(A4;,Vf;)} is defined by

H{(A:;, Vi) H(x) = |V fil(x) m-a.e. on A;.

Thanks to the locality properties of the minimal relaxed slope, this definition does not
depend on the choice of the representative and satisfies |x{(4:;, Vfi)} = Ix|{(4:, Vfi)}]
whenever y takes finitely many values.

This way, all properties of L?(X, m) normed modules are satisfied, with the only differ-
ence that multiplication is defined only for functions x € L*°(X, m) having finitely many
values. By completion of M with respect to the norm ([ [{4;, fi}? dm)l/2 we obtain the
normed module L?(T(X,d,m)).
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In the sequel we shall denote by V, W, etc. the typical elements of L?(T(X,d, m)) and
by |V| the local norm. As in other papers on this topic we start using a more intuitive
notation, using Vf for (the equivalence class of) {(X,Vf)} and expressions like finite
sums »; X fi-

The following result is a simple consequence of the definition of L*(T(X,d, m)).

Theorem 3.1. The vector space
n
{ZXval CXi € LOO(X7m)7 fl € H172(X7d7m)7 n > 1}
i=1

is dense in L*(T(X,d, m)).

More generally, density still holds if the functions y; vary in a set D C L? N L>®(X,m)
stable under truncations and dense in L*(X,m) (such as Lip,(X,d) N L?(X, m)).

Since Theorem 2.1 guarantees that the square |- |2 of the local norm satisfies m-a.e.
the parallelogram rule, the same holds on L?(T(X,d, m)), therefore one has the following:

Proposition 3.2 (The canonical metric g). There exists a unique symmetric and L> (X, m)-
bilinear form g on L*(T(X,d,m)) x L?(T(X,d,m)) satisfying

9(Vf1,Vfo) =(Vf1,Vfa) m-a.e. on X
for all fi, fo € HY2(X,d, m).

The Riemannian metric g can be canonically viewed not only as a quadratic form or
bilinear form, but also as a linear operator, that we shall denote g, on the symmetric
product bundle. Recalling the definition (2.5) of TestF'(X,d, m), the normed module
L*(T®%*(X,d,m)) of the L? sections of the symmetric tensor product of tangent bundles
as constructed in [G18] arises as the L? completion of the finite sums Y=, \; V! ® V f?
(with x;, f1, 2 € TestF(X,d, m)) with respect to a canonical Hilbert-Schmidt local norm
|+ |rs (see also Definition 4.3 below). Given this construction, we define g as follows:

(g, Z XiV I @V f}) = Z xig(V LV D). (3.2)

Notice that at this stage it is not clear whether the (dual) Hilbert-Schmidt norm of g is
finite, so that g might not admit in general an extension to the whole of L%(T®2(X,d, m)).

We shall also use the L?(X, m)-normed module L?(T*(X,d, m)) which is the dual of
L*(T(X,d,m)) according to [G18, Def. 1.2.6]. In particular, we will use the differential
operator d : H2(X,d,m) — L?(T*(X,d, m)) (acting on gradient vector fields by df(Vg) =
(Vf,Vg)), which satisfies all reasonable properties like locality, chain and Leibniz rules,
see [G18, Sect. 2.2.2] for details.

Moreover for all Borel subset A of X, we define L?(T(A,d,m)) by the set of all V €
L*(T(X,d,m)) with |V|gs = 0 m-a.e. * € X \ A. Similarly we define L?(T*(A,d, m)).
They will be used in Subsection 5.3, where it will be more useful to distinguish the roles
of vectors and covectors.

Motivated by (3.2), we define also

TestT®?(X,d, m) := {Z XiVfE@ VI i, fi, 7€ TestF(X,d,m) V1 <i < n} ,
=1

Test(T*)“2(X, d, m) := {indﬁ@dff : Xi [l 7 € TestF(X,d,m) \ﬂgz’gn}
=1
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and L2((T*)®2(X,d,m)) as the L? completion of the later one. Then L?((T*)®?(X,d, m))
is canonically isometric to the dual space of L?(T®%(X,d, m)) (see [G18, Sect. 3.2]).

The following result is a consequence of the rectifiability of the set R, in Theorem 2.7,
which provides a canonical isometry between the tangent bundle as defined in this pa-
per and the tangent bundle defined via measured Gromov-Hausdorff limits, see [GP16b,
Th. 5.1] for the proof.

Lemma 3.3. If (X,d, m) is a RCD*(K, N) space, the canonical metric g of Proposition 3.2
satisfies
gl3g =n m-a.e. in X, with n = dimg n(X). (3.3)

In the context of RCD(K, o0) spaces, a good local notion of Hessian is available as
symmetric bilinear form on L?(T(X,d, m)) (see also Subsection 4.2). In this paper the
Hessian will play a role only in Subsection 5.3. In particular we will only use the fact that
the Hessian is defined for all f € D(A) with an integral estimate coming from Bochner’s
inequality [G18, Cor. 3.3.9]

/ [Hess |*dm g/ (|Af|2 —K|Vf|2) dm  Vf e D(A). (3.4)
X X

In addition, we shall use the property (see [S14], [G18, Prop. 3.3.22]) that, for f; € D(A)
with [V fi| € L®(X,m)(i = 1,2), one has (V f,Vfs) € HY?(X,d, m), with

d(V f1,V f2) = Hessy, (V fa, ) + Hessy, (V f1, ) in L?(T*(X,d,m)). (3.5)

4 Embeddings to L?-spaces via heat kernels

In this section we study the properties induced by the family of continuous embeddings
(®;)¢~0 of a compact RCD*(K, N) space (X,d,m) into L?(X,m). Each map & : X —
L?(X,m) is defined as follows:

Oy (x) = p(x,-,t) Vo e X. (4.1)

Here p : X x X x (0,00) — (0,00) denotes the Holder continuous representative of the
heat kernel of (X,d, m) and, in this section, we are assuming that m has full support.

We start with a brief account of the Riemannian picture, in which it is known from
[BBG94] that the embeddings ®; are smooth and provide a family of pull-back metrics
®Fgr2> which, after rescaling, nicely converge to the original metric as ¢ goes to 0 (see
(4.6) below). We focus afterwards on the (possibly non-smooth) RCD*(K, N) setting. To
treat properly the Riemannian result (4.6) in this context, we first introduce a meaningful
notion of Riemannian metric on (X,d, m). Among these Riemannian metrics on (X,d, m)
there is a canonical one g, singled out by Proposition 3.2, which obviously coincides with
the classical metric when (X,d, m) is a weighted Riemannian manifold. Finally we define
a family of well-chosen Riemannian metrics g; serving as pull-back metrics on (X,d, m).
The convergence of sc;g: to g, where sc; is a suitable scaling function, will be treated in
Section 5.

4.1 Smooth case

Let (M™, g) be an n-dimensional closed Riemannian manifold equipped with its canonical
Riemannian distance d, and volume measure vol,. The next proposition is similar to
[BBG94, Th. 5]. We give a proof for the reader’s convenience.
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Proposition 4.1. For any t > 0 the map P, is a smooth embedding. Moreover the
differential dy®; : T,M™ — L*(M",voly) at x € M™ is given by

de @t (v) =y = gx(Vap(x,y,t),v) Yo e T, M". (4.2)

In particular

”d$q)t(v)H%2(M",volg) = /M 192 (Vap(z,9,t),v)[* dvol,(y) Vo e T,M"™.

Proof. We first check that ®; is a continuous embedding. Continuity is obvious. As
(M™,dg) is compact, it suffices to show that ®; is injective. Recall the expression (2.19)
of the heat kernel, we see that ®4(x1) = ®¢(x2) yields

Ze Aitpi(x1) s (y Ze Ailpi(xg)pi(y)  for volg-a.e. y € M. (4.3)

In particular, multiplying both sides of (4.3) by ¢;(y) and integrating over M shows that
©j(z1) = ¢j(x2) holds for all j. Then since p(z1,z1,s) = p(z1,x2,s) for all s > 0 by (2.19),
the Gaussian bounds (2.13) with € = 1 yield
1
Civol(Bga 2 (1

) exp (—Css) < p(x1,x1,8) = p(z1, T2, S)

Cl d2(1'1,1'2)
P S— St 2 VA
= Vol(Bypa(z1) ( s 2]

ie. exp(—Cas) < C?exp(—d*(z1,22)/(55) + Cas). Then letting s | 0 yields z1 = w9,
which shows that &, is injective.

Next we prove the smoothness of ®; along with (4.2). Take a smooth curve ¢ : (—e¢,€) —
M™ with ¢(0) = z and ¢/(0) = v and estimate

2

- gm(vl‘p(xa Y, t)a ’U)

H ®, o c(h) ; B, 0 c(0)

L2
p(c(h),y,t) — p(c(0),y,t) d ’
_ _ 4 1
/| - S| plels). 1) dvoly(y)
hog 2
:/ / EHessp(c(s)7.7t) (d(s),d(s)) ds| dvol,
M |Jo
h 2
< h/ n/o ‘Hessp(c(s),_,t) (c’(s),c/(s))‘ ds dvol, (4.4)
where we applied the identity f(h) = f(0) + f(0)h — fo sf”(s)ds, valid for any f €

C?(—e¢,¢€), to the family of functions f,(s) := p(c ( ) ,t), y € M™. Thus, letting h — 0 in
(4.4) shows that ®; is differentiable at € M™ and that (4.2) holds. The smoothness of
P, follows similarly. O

Let g72 be the “flat” Riemannian metric on L*(M™,vol,) given by the L? scalar product.
Thanks to Proposition 4.1, for any ¢t > 0 one can consider the pull-back metric ®; g2 which
writes as follows:

O gr2(v,w) ::/ 9x(Vap(z,y,1),v)9:(Vap(x,y,t),w) dvoly(y), Vv,w e T,M". (4.5)

n
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The asymptotic behavior of ®gr2 was discussed in [BBG94, Th. 5| where the authors
showed

2t 1
()t 2erg, = g — 3 (Ricg - §Scalg g) +0(t?), tlo, (4.6)

in the sense of pointwise convergence, where ¢(n) is a positive dimensional constant and
Ricg, Scal, denote the Ricci and the scalar curvature of (M",g) respectively. Note that
Bérard, Besson and Gallot considered the maps W; : M™ — ¢2(N) defined by:

Uy () := e(n) V2D A (=Nt 2 (2))i51 Vo e M.
A direct computation based on the formula V p(z,y,t) = 3; e tw;(y)Vapi(z) yields to
U9 = c(n)t" 22 dg.

Therefore, to work with W3, or ®} is equivalent in this context.

4.2 RCD-setting

We replace now the Riemannian manifold (M™,g) by a compact RCD*(K, N) space
(X,d,m). It is immediate that even in this case the maps ®; are continuous embeddings.
Indeed, since (2.19) holds in the RCD*(K, N) setting too, we can carry out the proof of
Proposition 4.1 to get that ®; is an embedding for any ¢t > 0. Continuity is obvious as
we consider the continuous representative of the heat kernel, see the Appendix for more
details.

Let us turn now to an analog of the expansion (4.6) in the RCD*(K, N) setting. As
there is presently no pointwise notion of Ricci and scalar curvature in this context, it
is unlikely to get such a precise expansion. One might however be interested in the
convergence statement:

()t 2exg,, — g t 0. (4.7)

In order to give a meaning to this statement on (X, d, m), let us first introduce a nonsmooth
notion of Riemannian metric (recall that L°(X, m) denotes the space of m-measurable
functions on (X, m)).

Definition 4.2 (Riemannian metrics). We say that a symmetric bilinear form
g: L*(T(X,d,m)) x LT (X,d,m)) — L°(X,m)
is a Riemannian (semi, resp.) metric on (X,d, m) if the following two properties hold:

(1) (L*®-linearity) g(xV,W) = xg(V,W) m-a.e. on X for all V, W € L*(T(X,d,m)),
X € L®(X,m);

(2) (non (semi, resp.) degeneracy) for all V € L?(T(X,d, m)) one has
gV,V)y>0 (g(V,V) >0, resp.) m-a.e. on {|V]| > 0}. (4.8)
In the sequel we denote by g the canonical metric singled out by Proposition 3.2.

As we did for the canonical metric g in (3.2), if we consider a Riemannian semi
metric, we can also define an associated lifted metric g acting on suitable elements of
L*(T®?(X,d,m)) in the following way: for any x; € L®(X,m), f/ € H"?(X,d, m), we set

&>V @ V)= xag(VIL V) (4.9)
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more generally, we shall also apply this construction to L°°(X,m)-bilinear forms g :
[L2(T(X,d,m))]?> — L°(X,m) (for instance, differences of metrics).

In the class of Riemannian semi metrics a natural partial order, that we shall use, is
induced by the relation

G <gp = aV,V)<@V,V) wmae inX,forall Ve L*T(X,d,m)). (4.10)

It is also obvious that the class of Riemannian semi metrics is invariant under multiplica-
tion by positive m-a.e. functions in L%(X,m). This motivates the following definition.

Definition 4.3 (Local norm of a Riemannian semi metric). For a L (X, m)-bilinear form
g:[L*(T(X,d,m))]? = L°(X,m), the smallest m-measurable function h : X — [0, 0], up
to m-measurable sets, satisfying

(&S iV oV <hY Vi@V, mae inX

for all 3, x\;Vf} ® V2 € TestT®?(X,d, m), is denoted |g|ys or |g| for short.

Whenever |g|ps € L°(X, m) we have a unique extension of g, still denoted g, to the
completion of Test(T®%(X,d, m)), namely L?(T®?(X,d, m)).

Remark 4.4. Any T = Y8 f9df! @ df? € Test(T*)®?(X,d, m) (i.e. fZ] € TestF(X,d, m))
induces the L (X, m)-bilinear form br as follows:

k
br(V,W) := Y fAVLVIVIZW) € LY(X,m) WV, W e L*(T(X,d,m))
i=1

with the same Hilbert-Schmidt norm: |br|gs(z) = |T|us(x) for m-a.e. x € X. This
observation can be extended to the case when T € L?((T*)®%(X,d,m)), i.e. any T €
L2((T*)*?(X,d,m)) induces the bilinear form by with the same Hilbert-Schmidt norm.
Conversely, for any L (X, m)-bilinear form g with |g|ys € L?(X, m), g defines an ele-
ment in (L2(T®%(X,d, m)))* by (4.9). In particular, since L?(T®%(X,d, m))* = L2((T*)®?(X,d,m)),
there exists a unique T € L?((T*)®?(X,d,m)) such that by = g.
Therefore we will sometimes regard any Riemannian semi metric g with |g|gs €
L?(X,m) as an element g in L?((T*)®?(X,d,m)), without making explict the distinction
(e.g. in (4.16)).
Finally, we introduce a suitable notion of convergence of Riemannian semi metrics g;

on a fixed RCD*(K, N) space (X,d, m).

Definition 4.5 (Convergence of Riemannian semi metrics). We say that Riemannian semi
metrics g; L?-weakly converge to a Riemannian semi metric g if sup; |||8;i|rs|/z2 < oo and
g;(V, V) L?-weakly converges to g(V, V) for all V € L>®°(T(X,d,m)). We say that g; — g
L2-strongly if |g; — g|gs — 0 in L?(X, m).

In the previous definition, the adjective “weakly” refers also to the fact that conver-
gence is required in a pointwise sense, namely without any uniformity w.r.t. V, even
though the convergence with V fixed might occur in the strong L? sense. Also, this ter-
minology is justified by the fact that this notion of convergence corresponds precisely to
weak convergence in the reflexive space L?(T%?(X,d, m)), since g is uniquely determined
by its value on tensor products V ® V', namely g(V, V). As a consequence, one has

11— 00

liminf/ 8il7rs dm; Z/ 8|5 dm
X X
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whenever g; L?-weakly converge to g.
Notice also that L?-strong convergence of g; to g implies strong convergence in L? of

gi(V,V) to g(V,V) for all V € L*°(T(X,d, m)) because
9:(V,V) =gV, V) < IV [[7 |81 — &l

so that by integration the L? convergence of g;(V, V) to g(V, V) can be obtained.
Similarly, if g; < Cg for some C > 0 independent of i, then the L?-strong convergence
of g; to g implies that g;(V,V) — g(V,V) in L}(X,m) for all V € L?(T(X,d, m)).
The following convergence criterion will also be useful.

Proposition 4.6. Let g;, g be Riemannian semi metrics. Then g; L*-strongly converge
to g as i — oo if and only if

lim [ g(V,V)dm = / g(V,V)dm YV e L*®°(T(X,d,m)) (4.11)
X

and
1imsup/ 8il7rs dm < / &[5 dm < oco.
1—00 X X
Proof. One implication is obvious. To prove the converse, by the reflexivity of L?(T%?(X,d, m))
it is sufficient to check the weak convergence in that space of g; to g.
Then replacing V by 14V in (4.11) for all Borel subset A of X yields that [, g;(V,V)dm —
[49(V,V)dm as i — oo, which implies the L?-weak convergence of g; to g. O

For any ¢t > 0, a natural way to define a pull-back Riemannian semi metric g; on
(X,d, m) is based on an integral version of (4.5), namely g;(V1, V2) satisfies:

[ o) dme) = [ ([ (Vo0 G@NTapler5,8), Vala)) dm(y) ) dm(a),
X X X
VWi, Vo € LA(T(X,d, m)). (4.12)

To see that this is a good definition (see also the next subsection for another equivalent
definition), notice that the integrand G(x,y) in the right hand side of (4.12) is pointwise
defined as a map y ~ G(-,y) with values in L?(X,m) (L? integrability follows by the
Gaussian estimate (2.14)). By Fubini’s theorem also the map = — [ G(x,y)dm(y) is
well defined, up to m-negligible sets, and this provides us with the pointwise definition, up
to m-negligible sets, of g;(V1, V2), namely

0 (Vi Vo) () = /X (Vap(z,9.0), Vi (@) {(Vaple. 1) Va(@)) dm(y).  (4.13)

As a matter of fact, since many objects of the theory are defined only up to m-measurable
sets, we shall mostly work with the equivalent integral formulation.

It is obvious that (4.13) defines a symmetric bilinear form on L?(T(X,d, m)) with values
in L9(X,m) and with the L>°(X, m)-linearity property. The next proposition ensures that
g¢ is indeed a Riemannian semi metric on (X,d, m), provides an estimate from above in
terms of the canonical metric, and the representation of the lifted metric g;.

Proposition 4.7. Formula (4.13) defines a Riemannian metric g, on L*>(T(X,d, m)) with
/ gl Frsdm = Y e / 9:(Vi, Vioi) dm (4.14)
X i X

= S [ (w50, Te0? dmy) dmo)
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lgt| s (x) = ‘/ dep(z,y,t) @ dyp(x,y,t) dm(y) form-a.e. x € X (4.15)
X HS

and representable as the convergent' series
o
g = Z e 2itdy; @ dy; in L*((T*)®*(X,d, m)). (4.16)
i=1

Moreover, the rescaled metric tm(B ;(-))gt satisfies

tm(B ;(-))g: < C(K,N)g  Vte (0,C;h), (4.17)
where Cy 1is the constant in (2.14).

Proof. Let us prove (4.17), assuming 0 < t < min{1,C;'}. For V € L*(T(X,d,m)) and
y € X, the Gaussian estimate (2.14) with € = 1 and the upper bound on ¢ yield

C2e? —2d(z, y)?
J apte o) VP dmGe) < [ et e (T) V@)l dm(a).

(4.18)
By integration with respect to y and taking into account (2.11) with ¢ = 0 (applied to

the rescaled space (X, d;, m) with d; = \/ffld, whose constants ¢y, ¢1, c3 can be estimated
uniformly w.r.t. ¢, since (X,d;, m) is RCD*(¢2K, N)), we recover (4.17).

Let us prove now the non-degeneracy condition (4.8), using the expansion (2.20) of
Vap. For all V € L*(T(X,d, m)) we have

/X @ (V.V)dm

— [ ] (Va0 V@) dmia) dm(y)
xJx
2
-/ (2 e Noi(y) (Vi v><x>> dm(z) dm(y)
xJx \5
= [ ] et ) 1) (Vi V@) (T, V) ) i) din()
4,7
= Ze—%‘t/ (V;, V)? dm. (4.19)
p b's
By L®°-linearity, it suffices to check that ||g:(V,V)||;1 = 0 implies |V|(z) = 0 for m-a.e.
x € X. Thus assume ||g;(V,V)||;1 = 0. Then (4.19) yields that for all 4,
(Vi V)(z) =0 for m-a.e. x € X. (4.20)

Since L?(T(X,d, m)) is generated, in the sense of L2-modules, by {Vf: f € H"?(X,d, m)}
and since the vector space spanned by ¢; is dense in H12(X,d,m), it is easily seen that
L*(T(X,d,m)) is generated, in the sense of L2-modules, also by {Vy; : i > 1}. In
particular (4.20) shows that V' = 0.

In order to prove (4.14) and (4.16), fix an integer N > 1 and let

N
gl =) e Ndp; @ dg;.
i=1

'in the sense that [, |g: — Zi:l e Pitdp; @ dil4gdm — 0 as | — +oo
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Then

N
[ e s dm = 3 20N [ (94, Vi) m (4.21)
X i,7=1 X
N N
= Z e~ 2t Z e_2>‘jt/ (Vi, VSDj>2 dm
i=1 j=1 X

IN
AMg

e 2Ait / 9t(Vi, Vi) dm
X

=1

IN

gk

o0
C e—%t/ Vs> dm < O e i) < oo,
X

i=1

where C' = C(K,N,t,m(X)) and we used (4.17) and (4.19), together with a uniform
lower bound on m(B ;(z)). By Proposition 7.2, an analogous computation shows that
g — gM|us|la — 0 as N, M — oo, hence g¥ — g, in L2((T*)®2(X,d, m)).

Passing to the limit in the identity

N
/ &) Ve V) dm =Y 2N / (Vi VF)2 dm
X X

=1

with x € L*°(X,m), f € TestF(X,d, m), we obtain from (4.19) with V = xV f

[ (@vievhan= [ g ¢vie v an
X X

Hence g, = g; (in particular g; has finite Hilbert-Schmidt norm and g; can be extended
to L2(T®?(X,d, m))).
In order to prove (4.14) it is sufficient to pass to the limit as N — oo in

N
/ ’gfvﬁr{sdm:/ S e 2AENNT Vi) dm,
X X i,j=1

taking (4.19) into account.
Finally, (4.15) follows by the observation that g; is induced by the scalar product, w.r.t.
the Hilbert-Schmidt norm, with the vector [ dp(x,y,t) ® dzp(x,y,t) dm(y). O

4.3 The pull-back semi metric of a Lipschitz map into a Hilbert space

In this subsection we discuss the pull-back Riemannian semi metric of a Lipschitz map
from a compact RCD*(K, N) space into a Hilbert space in order to introduce the finite
dimensional reduction (Proposition 4.11).

Let (X,d, m) be a compact RCD* (K, N) space with dimg ,(X) = n and suppm = X,
let (H,(-,-)) be a (real) separable Hilbert space and let F' : X — H be a L-Lipschitz map.
We fix an orthonormal basis {e;};>1 of H and denote by F; : X — R the projection of F’
to R =2 Re; C H.

Lemma 4.8. We have

oo
Z |VF;|? < nL? m-a.e. in X. (4.22)
i=1
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Proof. Fix e > 0 and ¢ € N\ {0}. Let C be the Borel domain of a (1 + ¢€)-biLipschitz
embedding ¢ : C — R"™, and as a consequence of Theorem 2.7 we can assume that
(p)g(mLC) and H"L (C) are mutually absolutely continuous. Let G = (G1,...,Gy) :
R™ — R’ be a (1 4 ¢)L-Lipschitz extension of (Fy o o™!,... . Fyo 1) : p(C) — R¢
(granted by Kirszbraun’s theorem). Applying the chain rule, we get that S3¢_, |[VF;|? <
(1428 |VGi|? o o m-a.e. on C. Moreover Rademacher’s theorem yields

l

Z|VF|2 (14¢) Z|VG 2op= 1—{—6)222 0., Gi|? 0 m-a.e. on C. (4.23)
=1 1=1k=1

Since G is (1 + €)L-Lipschitz, for any k = 1,...,n one has Yf_; |0:Gy|? < L2(1 + €)?
H"-a.e. on R™. This with (4.23) and [MN19, Th. 1.1] implies

Z IVEi|> < (1 +¢)*nL? m-a.e. on X.

The result follows by letting € | 0 and then letting £ — co. U

Proposition 4.9. The L?-tensor

idﬂ ® dF; € L2(T")®%(X,d, m)) (4.24)
=1

defines the Riemannian semi metric F* gy (called the pull-back metric by F') with |F*gm|ps(z) <
nL? for m-a.e. x € X, and it does not depend on the choice of the orthonormal basis {e;};.
Proof. For all £ >, | Yt _,dF; @ dF},| < Y4 _, |[VF;|%. Hence, Lemma 4.8 yields

l
Y dFi@dF; —»g  in L*((T*)®*(X,d,m))
k=1
as £ — oo, with |g|gs(z) < nL? for m-a.e. v € X.

In order to prove the independence of (4.24) with respect to the choice of the orthonor-
mal basis {e; }, let us fix another orthonormal basis {v;}; of H and let us denote by G the
projection of F' to Rv; C H. Let {a;;}ij C R with e; = 37 a;;v;, so that the orthogonality
of e; gives > ; aijar; = dj.

Then, since G; = Y, a;; F;, for all Vi, Vo € L*(T(X,d, m)) we have

Z/ (VG;, Vi)(VG;, Vo) dm = ZZ%%/ (VF;, Vi)(VF},, V) dm

J

—ZZawak]/ (VE;, Vi) (VF},, V5) dm

iwk J

_ Z/X(VE,V1>(VE,V2> dm

which proves the desired independence. O

It is clear that in the Riemannian case (X,d,m) = (M",d,,voly), if F is smooth, then
(4.24) is equal to the standard pull-back metric. More generally one has the following:

Proposition 4.10. The Lipschitz embedding ®; : X — L*(X,m) in (4.1) satisfies ;g2 =
gt, with g in (4.13).
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Proof. Note that the corresponding projection (®;); of ®; to Ry; C L?(X,m) is

(®1)s(x) = /X Py, )i (y) dm = ety (x)

which implies that ®; is Lipschitz because of Propositions 7.1 and 7.2. Thus for Vi, Vs €
L*(T(X,d, m)) we have

/ D7 gr2(Vi, Vo) dm =Y / (V(e Nitp;), ViV (e ilpy), Vo) dm
X T JX

=3 e PV, Vi) (Vy, Va) dm

=/ g:(V1,Va)dm
X

which completes the proof. O
Similarly we get the following;:

Proposition 4.11. For all { € N, let ®¢ be the projection of ®; to H := le Ryp; C
L?(X,m). Then (®0)*gy = gt, where

4
gl = Z e~ Pitdp; @ dy;. (4.25)

i=1

5 Convergence results via blow-up

In this section, we study the L?-convergence of the rescaled metrics sc.g; to g as t — 0%
on a given compact RCD*(K, N) space (X,d, m) with suppm = X. Here the function sc; :
X — Ris a suitable scaling function whose expression requires an immediate discussion. In
the Riemannian case (X,d, m) = (M",d,,vol,), one knows by (4.6) that sc; = c(n)t(+2)/2
where ¢(n) > 0 is a constant depending only on the dimension n. In the RCD setting:

o The analogy with the Riemannian setting suggests to take sc; = t("1t2/2 where
n = dimg m(X) (recall Theorem 2.7).

¢ On the other hand, since the RCD setting is closer to a weighted Riemannian setting,
we can also set sc; = tm(B, ;(+)), to take also into account the effect of the weight 6,
namely the density of m with respect to H"LR,,.

In both cases, we prove that scig; converges to a rescaled version of the canonical Rie-
mannian metric g on (X,d, m), where the rescaling reflects the choice of sc;. To be more
precise, we prove in Theorem 5.10 that g; := tm(B ;(7))g: converge to § = ¢, g, with ¢,

as in (5.3) below. Concerning the second scaling, as t("+2)/2 = m(BLj;(x))tm(B\/{(x)), we

prove in Theorem 5.15 that the limit of the newly rescaled metrics g; is cn(wnH)_llR;; g
(notice that this is a good definition, since 6 is well-defined up to H™-negligible sets and
m and H" are mutually absolutely continuous on R}).

We start with introducing a technical concept, namely harmonic points of vector fields.
Those are points at which a vector field infinitesimally (meaning after blow-up of the
metric measure space) looks like the gradient of a harmonic function.
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5.1 Harmonic points

Let us first recall the definition of Lebesgue point.
Definition 5.1 (Lebesgue point). Let f € LY (X, m) with p € [1,00). We say that x € X

loc

is a p-Lebesgue point of f if there exists a € R such that

lim |f(y) — al” dm(y) = 0.

r—0 By (x)
The real number « is uniquely determined by this condition and denoted by f*(z) (we omit
the p-dependence). The set of p-Lebesgue points of f is Borel and denoted by Leb,(f).

Note that the property of being a p-Lebesgue point and f*(x) do not depend on the
choice of the versions of f, and that € Leb,(f) implies fBr(m) lf(W)Pdm — |f*(z)[P as
r 1 0. It is well-known (e.g. [Hein01]) that the doubling property ensures that m(X \
Leb,(f)) = 0, and that the set { € Leb,(f) : f*(x) = f(z)} (which does depend on the
choice of representative in the equivalence class) has full measure in X. When we apply
these properties to a characteristic function f = 14 we obtain that m-a.e. € A is a point
of density 1 for A and m-a.e. z € X \ A is a point of density 0 for A.

Definition 5.2 (Harmonic point of a function). Let x € X, R > 0, z € Bg(z) and let
f € HY2(Bg(x),d,m). We say that z is a harmonic point of f if z € Lebo(|Vf|) and
for any (V,dy,my,y) € Tan(X,d, m, ), mGH limit of (X,¢;'d, m(B,(z))"'m, z), where
t; — 07, there exist a subsequence (t;(;)); of (¢;); and f € Lip(Y,dy) N Harm(Y, dy, my)

such that the rescaled functions fti(j),z Hli’z—strongly converge to f as j — oo, where f,;

is defined by
1
foo= 1t <f —][ fdm>
3 Bi(z)

on (X,t td, m(B;(z))"'m). We denote by H(f) the set of harmonic points of f.

Note that being an harmonic point also does not depend on the choice of versions of
f and |V f| and that this notion is closely related to the differentiability of f at x. For
instance in the Riemannian case (X,d,m) = (M™,d,,vol,) with f € C1(M™), every point
x € M™ is a harmonic point of f, and the function f appearing by blow-up is unique and
equals the differential of f at x. On the other hand if f(z) = |z| on R", then 0,, is not an
harmonic point of f.

The definition of harmonic point can be extended to vector fields as follows.

Definition 5.3 (Harmonic point of an L2-vector field). Let V € L*(T(X,d,m)) and let
z € X. We say that z is a harmonic point of V if there exists f € H"?(X,d, m) such that
z € H(f) and
lim [V = Vf[>dm = 0. (5.1)
r}0 By (2)
We denote by H (V) the set of harmonic points of V.

Obviously, if V = V f for some f € H?(X,d, m), then Definition 5.3 is compatible with
Definition 5.2. Notice also that, as a consequence of (5.1) and the condition z € Leba(|V f]),
fBT(Z) |V|2dm converge as r | 0 to (|Vf|*)?(2) and we shall denote this precise value by
|V |?*(2). By the Lebesgue theorem, this limit coincides for m-a.e. z € H(V) with |V |?(z).
The statement and proof of the following result are very closely related to Cheeger’s version
[Ch99] of Rademacher theorem in metric measure spaces; we simply adapt the proof and
the statement to our needs.
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Theorem 5.4. For all V € L*(T(X,d, m)) one has m(X \ H(V)) = 0.

Proof. Step 1: the case of gradient vector fields V =V f. Recall that RCD*(K, N) spaces
are local doubling and satisfy a local (2,2)-Poincaré inequality, see the discussion after
(2.12). We fix z € Leba(|V f|) where Dev(f, B;(z)), as defined in (2.2) of Theorem 2.2, is
infinitesimally faster than m(B,(z)) as r | 0. Let us prove that z € H(f). Let (¢;); and
(Y,dy,my,y), f, - be as in Definition 5.2. Take R > 1, set dy, = t;ld, my, = m(By,(x)) 'm
and write Htli’2 and L7 for HLQ(Bj{" (2),d,, my;) and L2(Bj{" (z),my,), respectively. Along
with the existence of the limit (|Vf|*(z))? of fBr(z) |Vf|>dm as r | 0, this provides, for i

. de,
large enough, a uniform control of the Htli’2—n0rms of fi,.on B Rtl (2);

de;
212_ -2 d ) (B (Z)) v 2d
Vfuoe e = 7205 - f f dmi 2. +7<Bdt o ﬁgﬁ@' f12dm

< CO(K7N7R)][
d

z
;R

< CZ(K7 N7 R)((\Vf\*(m)f + 1)7

IV f|>dm+ Cy(K, N, R)][d IV f>dm

BtiR(z)

where we used the Poincaré inequality. Thus, since R > 1 is arbitrary, by Theorem 2.17
and a diagonal argument there exist a subsequence (s;); of (¢;); and f € H1 2(Y,dy, my)
such that f, . Hllof—weakly converge to f .

Let us prove that f, . is a Hb

loc -strong convergent sequence. Let R > 0 where (2.33)
holds on (Y,dy,my,y) and let hg, r be the harmonic replacement of f, . on B;Si(z).
Then applying Proposition 2.22 yields that h,, g H L2 weakly converge to the harmonic
replacement hg of f on Br(y). Since hy, g are harmonic, by Theorem 2.18, hs, , H2-
strongly converge to hr on B,.(z) for any r < R.

Note that Proposition 2.21 and the harmonicity of h; g yield

L 9 s dms = [ 9 h P dme = [ (TRl dma, = Dev(, B (<)

R (2 R \# R(

Thus, since by our choice of z, Dev(f, Brs,(z)) goes to 0 as i — oo, the Poincaré inequality
gives || fs; > — S“RHLQ dsz( ) — 0, hence fs, . H"?-weakly converge to hr on Bg(y), so

that f = hz on Bg(y). In addition, the H2-strong convergence on balls B,(z), for all
r < R, of the functions h,, r shows that f, . H'2_strongly converge to f on B,(z) for
all » < R. Since R has been chosen subject to the only condition (2.33), which holds
with at most countably many exceptions, we see that f € Harm(Y,dy,my) and that fs, .
H, 1.2 oe-strongly converge to f

Finally, let us show that f has a Lipschitz representative. It is easy to check that the
condition z € Leba(|V f]), namely

lim f IVf| = [VFI*(2) 2 dm = 0
0SB (2)

with the H,.>-strong convergence of f,, . yield ]Vf]( ) = |V f|*(2) for my-ae. we Y.
Thus the Sobolev—to—Llpschltz property shows that f has a Lipschitz representative.

Step 2: the general case when V € L*(T(X,d,m)). Let A;, M, k, F; be given by Theo-
rem 2.2. It is sufficient to prove the existence of f as in Definition 5.3 for m-a.e. z € A;.
Since fBr(JB)\A]’ [V|2dm = o(m(B,(z))) for m-a.e. z € Aj, we can assume with no loss of
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generality, possibly replacing V' by 1x\4,V, that V'=0on X \ 4;. As illustrated in [G18,
Cor. 2.5.2] (by approximation of the x; by simple functions) the expansion (2.3) gives also

k

1A]~ (Vf — Z OZZ'VFZ) =0
i=1

for all f € Lip(X,d) N HY?(X,d,m), with 3, a? < M|V f| m-a.e. on A4;. By the approxi-

mation in Lusin’s sense of Sobolev by Lipschitz functions and the locality of the pointwise

norm, the same is true for Sobolev functions f. Eventually, by linearity and density of

gradients, we obtain the representation

k
V=> oVF
1=1

for suitable coefficients o; € L*(X, m), null on X \ 4;. It is now easily seen that if z is an
harmonic point of all F; and a 2-Lebesgue point of all «;, then x € H(V') with

5.2 The behavior of tm(B ;(v))g, as t |0

The main purpose of Subsections 5.2 and 5.3 is to prove Theorem 5.10, i.e. the L?-strong
convergence of the metrics

N to .

gt = tm(B s (-))ge ~ 4, (5.2)
where ¢ is the normalized Riemannian metric on (X,d,m) defined by ¢,g, where n =
dimg 1 (X') and the dimensional constant ¢, is given by

_ _Wn a2y 2
Cn ) /Rn‘&vl(e )|” de. (5.3)

Here is an important proposition whose proof contains the main technical ingredients
that shall be used in the sequel.

Proposition 5.5. Let V € L*(T(X,d,m)) and y € R, N H(V). Then

lim . tm(B;(2))(Vap(@, 9, 1), V(2))]* dm(z) = ol VI** (). (5.4)

Proof. As y € H(V), there exists f € H"?(X,d, m) such that y € H(f) and fBT(:v) V-
Vf2dm — 0asr ) 0. With W =V — VF, let us first prove that

lim [ tm(B 4(2)[(Vep(z,y,t), W(z))|* dm(z) = 0. (5.5)

t}0 X

Using the heat kernel estimate (2.14) with € = 1 we need to estimate, for 0 < ¢ < 04_1,

__t ex 2 wy) z) > dm(z
[z oo (25w anto
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and use (2.8) to reduce the proof to the estimate of

1 (2@ @D g
7m(3ﬁ(y))/x p( D) 4o, ﬂ>|w< )2 dm(x).

Using the identity [ f(d(-,y))dp = — [° u(Br(y)) f'(r) dr with py, := exp(cid(-, y)/VE)|[W[*m
and f,(r) = exp(—2r?/(5t)), we need to estimate

1 > ,
—m/o IU’?J(BT('I))fy(T) dr.

Now, write 11y(B,(y)) < w(r)exp(car/vt)m(B,(y)) with w bounded and infinitesimal as
r 1 0 and use the change of variables r = sv/t to see that it suffices to estimate

4 [ m(B, ;(y)) 257
g/0 (w(sﬂ)m> exp <C18 - —> sds.

Now we can split outer the integration in (0,1) and in (1, 00); the former obviously gives
an infinitesimal contribution as ¢t | 0; the latter can be estimated with the exponential
growth condition (2.6) on m(B,(y)) and gives an infinitesimal contribution as well. This
proves (5.5).

Now, setting ¢, (L) = wy,/(4m)" fBL(0)|a$1 (e“x‘2/4)|2dx 1 ¢, as L 1 0o, we shall first
prove that

Limn tm(B 5 (2))[(Vep(z,y,1), V(2))[* dm(z) = e (L)|V[*(y) (5.6)
B ()

for any L < oo. Taking (5.5) into account, it suffices to prove that

lim tm(B 1 (2))(Vap(z, y, 1), V f(2)) | dm(z) = co(L)([Vf[)*(y) VL € [0,00).
HO JBL 4(v)
(5.7)
In order to prove (5.7), for ¢t > 0 let us consider the rescaling d — d; := \/ffld, me— my =
m(B\/z(y))_lm. We denote by p; the heat kernel on the rescaled space (X, dy, m¢). Applying

(2.18) with a := \/E_l, b= m and s := t yields (notice that the factor ¢t = a2
t
disappears by the scaling term in the definition of f N and the scaling of gradients)
[ (B Vap(ep.0). V@) dm(a)
BL\/Z(y)
- /Bdt( : my (BY (@) [(Vape (2,9, 1), Vf g, (@) * dmy(2). (5.8)
<

Take a sequence t; — 01, let (s;); be a subsequence of (¢;); and f be a Lipschitz and
harmonic function on R™ as in Definition 5.2 (i.e. f is the limit of fﬁ,y)' Note that f has
necessarily linear growth. Since linear growth harmonic functions on Euclidean spaces are
actually linear or constant functions, we see that V f =2 aj% for some a; € R. Then,

by Theorem 2.19, letting i — oo in the right hand side of (5.8) shows

lim [, (B Db 9.0, VS gy (@) s (0)
. W
-/ o, F B Va0, 1), 9T @) P 0 @) (5.9)
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where H" = H" Jw, (hence H"(By(z)) = 1) and ¢, denotes the heat kernel on (R, dgn, H").
Since (2.16) and (2.18) give

Qn(xaona 1) = Wnnef\g;\?/{
47

a simple computation shows that the right hand side of (5.9) is equal to ¢, (L)(>=; la;]?).
Finally, from

* 2 _ 1 1 2 _1: 2

1— 00 Blsz(
[ wiPaRn =Yl (510)

we have (5.6) because (¢;); is arbitrary.
In order to obtain (5.4) it is sufficient to let L — oo in (5.6), taking into account that
cn(L) 1 en as L1 oo and that, arguing as for (5.5), one can prove that

lim  sup / (Vap(,,t), W (y)) |2 dm(z) = 0.
X\Bp ()

L= gty

O

Corollary 5.6. Let A be a Borel subset of X. Then for any V € L*(T(X,d,m)) and
y € HV)NR,, one has

(1) if fBr(y)ﬂA [V|2dm = o(m(B,(y))) as ] 0, we have

tim B tm(B;(2))(Vap(@,y, 1), V(@))[* dm(z) = 0; (5.11)

(2) if fBr(y)\A V|2 dm = o(m(B,(y))) as r | 0, we have

tim | (B, ()| (Vap (. .8), V(@) d(z) = €|V (). (5.12)

In particular, if V € LP(T(X,d,m)) for some p > 2, (5.11) holds if A has density 0 at y,
and (5.12) holds if A has density 1 at y.

Proof. (1) Let W = 14V and notice that our assumption gives that y € H(W), with
f =0, so that |[W|?>*(y) = 0. Therefore (5.11) follows by applying Proposition 5.5 to W.
The proof of (5.12) is analogous. O

Remark 5.7. Thanks to the estimate (2.8), a similar argument provides also the following
results for all y € H(V) NRy:

(1) if fBT(y)ﬂA [V|2dm = o(m(B,(y))) as r | 0, we have

lim Atm(B\/z(y))lwxp(fﬂ,y,t)a V(2))[* dm(z) = 0; (5.13)

(2) if fBT(y)\A [V|2dm = o(m(B,(y))) as r | 0, we have

Lim , tm(B g (1) [(Vap(z,y,1), V(2))]* dm(z) = ca|V[* (y). (5.14)
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Theorem 5.8. Let V € L*(T(X,d, m)). Then for any Borel subsets Ay, Ay of X we have

lim (/ tm(B_ ;(2))(Vap(z,y,t), V(z))? dm(:c)> dm(y) = / g(V,V)dm.
tl0 Ja, \JAa, A1NAz

(5.15)
Proof. Taking the uniform L estimate (4.17) into account, it is enough to prove the
result for V € L>(T(X,d, m)), since this space is dense in L?(T(X,d,m)). Take y € X.
By (4.18), for 0 < t < Oy’ ', we get

/X (B (@) (Vap(,y. £), V() dm(z) <

2.2 2 _ 2
036 ||VHL°° exp( Qd(xay) dm(m)

x (B (7)) 5t
(5.16)
and, by applying (2.11) to the rescaled space (X, \/ffld, m(B ;(z)))"'m), we obtain that
the right hand side in (5.16) is uniformly bounded as function of y.
Thus, denoting by A3 the set of points of density 1 of Ay and by A5* the set of points
of density 0 of Ay (so that m(X \ (A5 U A5*)) = 0), the dominated convergence theorem,
Corollary 5.6 and the definition of § imply

/A ( /A (B4 ()| (Vap( 1), V(@) dm<w>> dm(y)
- / ( / (B ()| (Vap (. 1), V() dm<w>> dm(y)
RnNAINA} Az

+ [ o ( [, B AT apte 0.V @) dm<x>> dm(y)

= VP ) dmy) = [ g(v.v)dm, (5.17)
RnNAINA} A1NAz

Remark 5.9. Building on Remark 5.7, one can prove by a similar argument

g (/A (B W) Vap(,9, 1), V() dm(ﬂc)) dm(y) = /Al% oV, V) dm.
(5.18)

In order to improve the convergence of §; from weak to strong, a classical Hilbertian
strategy is to prove convergence of the Hilbert norms. In our case, at the level of g; (and
taking (3.3) and (4.15) into account), this translates into

2 dm(z) < ne2m(X).

HS
(5.19)
The proof of this estimate requires a more delicate blow-up procedure, and to its proof
we devoted the next subsection. Notice that, by using the (non-sharp) estimate of the left
hand side in (5.19) with [ [tm(B 4(-)) [y |V .p|? dm]2 dm one obtains n2c2Zm(X), but this
upper bound is not sufficient to obtain the convergence of the Hilbert-Schmidt norms.
We are now in a position to prove the main theorem of this subsection.

lirrtlisoup/x (tm(B\/]E(a:)))2 ‘/X dep(z,y,t) ® dyp(z,y,t) dm(y)

Theorem 5.10. The family of Riemannian metrics §; in (5.2) L?-strongly converges to
g ast | 0 according to Definition /.5. In particular one has L'-strong convergence of
Gt(V,V) to g(V,V) ast |0 for all V € L*(T(X,d, m)).
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Proof. For all V € L*(T(X,d, m)), the L'-weak convergence of §;(V, V) to §(V, V) follows
easily from Theorem 5.8: indeed, choosing A; = X, we obtain that [ As g:(V,V)dm con-
vergeast |l 0to [, § Ay g(V,V)dm for any Borel set Ay C X. The Vitali-Hahn-Saks theorem

then grants convergence in the weak topology of L!.
By combining (4.15), (5.19) and (3.3) we have

hmsup/ \gt\HS dm

2

= limsup/ (tm(B () ’/ p(2,y,t) @ dyp(z,y,t)dm(y)|  dm(z)
to  JX HS
~ nm(R,) = / &2 dm. (5.20)
X
The L?-strong convergence now comes from Proposition 4.6. U

Remark 5.11. With a uniform L®-bound (4.17), the L2-strong convergence §; — § implies
LP-strong convergence for all 1 < p < oo. However, this result cannot be improved to
L*°-strong convergence because of the following example (note that higher dimensional
analogous examples can be obtained by taking cartesian products):

Let us consider a RCD*(0,1) space (X,d,m) := ([0,7],d,H!/7) where d is the Eu-
clidean distance. In this context, the canonical Riemannian metric g is g = ds ® ds,
the operator A is the Laplacian with Neumann boundary condition, the corresponding
orthonormal basis of L2([0,7],H!/7) made of eigenfunctions (¢;);>0 is given by ¢g = 1
and ;(s) = v/2cos(is)(i > 1), and by (4.16) for any ¢ > 0 the pull-back metric g; is

g =2 Z e 212 g (is)ds @ ds. (5.21)
i>1

Since |g¢|ms is infinitesimal around s = 0, w, we have |||g&; — &|us|| L~ > ¢1 for any ¢ > 0.
Moreover, ®; is not biLipschitz, that is, (®;)~! : ®;(X) — X is not Lipschitz because if it
were Lipschitz, then by an argument similar to the proof of Proposition 4.1, there would
be ¢ > 0 such that g, > ég, which contradicts that |g;|mg is infinitesimal around s = 0, 7.
Similarly ‘I>f is not biLipschitz for all ¢, ¢ (recall Proposition 4.11 for the definition of <I>f)

5.3 Proof of (5.19)

We set
2

Flat) = (m(Bs(@)" | | der(e.0) © dopte .1y mi)|

and (4.17) provides a uniform upper bound on the L*> norm of F(-,t), for 0 < t < 1.
Now, we claim that (5.19) follows by Proposition 5.12 below; indeed, by integration of
both sides we get

im - " . 2) = 2
i [ et dm(e) dm(a) = néim(x)

and, thanks to Fubini’s theorem, the left hand side can be represented as

lim | ) ( /B m dm(f)) dm(z)

vi(®@)
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Since it is easily seen that [ B_;(x) “‘(Bif()) dm(z) are uniformly bounded and converge to

last] 0 forall z € R, (in particular for m-a.e. x), we have

lim
10

gc/
X

where we used the dominated convergence theorem. Thus

-,
B j(x)

m(B (7))

L dm@)

dm(z) — 0,

/Fx 0 (/Bf() (B}/( 5 dm (f)) dm(x)—/XF(ac,t)dm(x)

F(z,t)dm(z) = hm/ - B\/ /B\[(x) F(x,t)dm(z) dm(z) = nc2m(X)

which proves (5.19).
Hence, we devote the rest of the subsection to the proof of the proposition.

£10

Proposition 5.12. For all x € R,, one has

1
lim

with ¢, defined as in (5.3).

tl0 m(B ;(7))

/ F(x,t)dm(z) = nc2,
B ;(z)

Proof. Let us fix t; — 07 and consider the mGH convergent sequence

(X, dj,mj,i“)

where H"™ :=

H™ Jwp,.

_ <X, \/t_jld,m(B\/E(x))_lm,x> "G (R, dgn 7,0, ).

Setting (note that the center in the first factor is z, unlike F'(z,t))

2
Flat) o= (tm(Bs(@)’ | [ dup(o.9.6)® duplpt) dmiy)|
HS
we claim that, in order to get (5.22), it is sufficient to prove that
lim 7_/ F(z,t;)dm(z) = nc?.
BB @) o e
Indeed, letting
2
Hj(x) := ’/ dzp(x,y,t;) ® dyp(x,y,t;) dm(y)|
X HS
so that F(z,t;) = (tjm(B\/g(:E)))ZHj(x), one has
_ t;m(B_—(2))) Hj(x) — (tm(B_(x)))*H;(z)| dm(z
TEye) /BW) (t5m(B (@) () ~ (tym(B, () Hy ()] dm(z)
2
= [ 1= )| [ eyt @ dapyrny ) dmy ()| )
By (z) X HS
<C 1= (my(BY (2)))°| dmj(z) > C }1 — (H'(Bi(2)))’| dA" ()
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where C' comes from the Gaussian estimate (2.14) and we used the uniform convergence
of m; (B (z)) to H™(By (x)).

Applying Proposition 2.22 with the good cut-off functions constructed in [MN19] for
the standard coordinate functions h; : R™ — R yields that (possibly extracting a subse-
quence) the existence of Lipschitz functions h; ; € D(AY), harmonic in ng (Z), such that
h;; H%“2-strongly converge to h; on Bs(0,) with respect to the convergence (5.23). Here
and in the sequel we are denoting A7 the Laplacian of (X, d;j,m;). Note that gradient
estimates for solutions of Poisson’s equations given in [J14] show

C = sup |||Vl < 0. (5.26)
2y

L (BY (z))

Qn the other hand Bochner’s inequality (we use here and in the sequel the notation
Hess’ for the Hessian in the rescaled space. Recall that in Subsection 2.2) it is shown that

1 . .
5/Xng|v1~bi,j|§dmjz/Xgp(|Hess{%|2+th|v1~Li,j|§) dm; (5.27)

for all ¢ € D(AY) with Al € L®(X,m;) and suppp C ng (). In particular, taking as
¢ = p; the good cut-off functions constructed in [MN19] we obtain

lim |Hess,{”7j|2 dm; = 0. (5.28)

j—o0 ng (f)

Let us define functions ag’m : ng () = R, a®™ : By(0,) — R by
lm

@) i= [ (V2029 1), b)) (Vo 9, 1) V() 4 (0,

respectively, where p;(z,y,t) is the heat kernel of (X,d;, m;) and g,(x,y,t) is the heat
kernel of (R”,dgn, H") (we also use the (-,-); notation to emphasize the dependence of
these objects on the rescaled metric). Notice that the explicit expression (2.18) of g, (x,y, t)
provides the identity a®™ = CnOp,m-

Now let us prove that ag’m LP-strongly converge to ™ on B1(0,,) for all p € [1,00). It
is easy to check the uniform L>° boundedness by the Gaussian estimate (2.14) and (5.26),
and the LP-weak convergence by Theorem 2.19. To improve the convergence from weak
to strong, thanks to the compactness result stated in Theorem 2.20, it suffices to prove
that a?’m € HLQ(BSj (x),dj, m;) for all j, and that

su‘p/dv |Va§’m|j dm; < oo. (5.29)
i /B, (@)

Thus, let us check that (5.29) holds as follows. For any y € X, the Leibniz rule and (3.5)
give the following equality in L?(T* (ng (x),dj, my)):

de ((Vapj(2,9,1), Vi j(2)); (Vapj(@, ¥, 1), Vi, (2))5) (5.30)
<V:Bpj ('Ia Y, 1)5 vhf,j (x)>J (Hessi)j(_%l) (th,]’ ) + Hess%m’j (v:l:pj ('Ia Y, 1)5 ))
+ (Vapj(z,y,1), Vi, (2)); (Hess;j(_’yvl)(th,j, )+ Hess{w’j (Vapj(z,y,1),)).
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Now, recalling that (X,d;, m;) arises from the rescaling of a fixed compact space, the
Gaussian estimate (2.14) yields that (Vepj(x,y,1), Vhej(2))j(Vapj(z,y,1), Vhn j(x));
belong to HY 2(B ’(z),d;, m;), with norm for j fixed uniformly bounded w.r.t. y. Hence,
we can commute differentiation w.r.t. x and integration w.r.t. y¥ to obtain that ™ e

H“2(BY (z),d;,m;) with ’
/ Vo (Vaps (2,9, 1), Vho s (2))5 (Ve (.4, 1), Vi (2))) dms () (5.31)

in LQ(T(BSj (%),dj,m;)). According to the referee’s suggestion let us clarify (5.31) as
follows. It easily follows from (2.20) that agf H12(B ’(z),d;j,m;). On the other

hand for any f; € D(Aj,ng(i“))(i = 1,2) with supp f; C 32 '(z), denoting a;’m(x) =
fX (x,y)dm;(y), we have

/ o (Val™ AV fo) dm;
B
:/d~ a;™ (@) (—(V f1,V fo) (x) = f1(2)Ajfo(x)) dmy(z)
:/ </d_ B Hjlnm(m,y) (=(Vf1,Vfo)(x) — fl(x)Aij(x)) dmj($)> dm; (y)
X B2J(l‘)
— /ng(f) (/X <V$Hjlnm(m,y)7f1(x)Vf2(x)>dmj(y)) dm;(z) (5.32)

which proves (5.31) because the set {ZB 1 1.V fou; BEN, fia € D(Aj,ng (Z)),supp fia C
ng(f)} is dense in L?(T (B, 9 (z), dj,mj)).
From (5.30) we then get

IVat™; < C(|Hess’

j D5 (0, 1)(Vh€J7VhZ i+ ‘Hessp (s 1)(th,jathJ)mVPj(v% 1)l;

+ (|HeSSh S(Vp(,y,1), Vp(,y, 1))] + IHeSShm’j(Vp(-,y, 1), Vp(,y, DN IVei(,y, 1)
where C' is the constant in (5.26), so that using (5.26) once more we get

lm

1/2
<C <//BJ( |Hess’ ](y1|2dm]( dm;(y ) <//B |Vapj(z,y, ))@dmj(x)dmj(y))

+ C/X /ij(_) |Hessiz’j|(x)|vmpj(x,y, 1)|j + |Hess%m’j|(ﬂ:)|vxpj(x,y, 1)|§) dm;(z) dm;(y)
P xX
(5.33)

for some positive constant C' (recall that the Hessian norm is the Hilbert-Schmidt norm).
Note that the second term of the right hand side of (5.33) is uniformly bounded with
respect to j because of the Gaussian estimate (2.14), (5.28) and Cavalieri’s formula (see
Lemma 2.3). Note that (2.14) and (2.15) with Lemma 2.3 show

s (//B Adpj(a, . DI dmy(z) dm (y // L Iepite ) )y >> 0.
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In particular by applying (3.4) to the scaled spaces, with a sequence of good cut-off
functions constructed in [MN19], we obtain

sup/ /BJ |Hessp (ol )| (z) dm;(x) dm;(y) < oo.

Thus (5.33) yields (5.29), which completes the proof of the LP-strong convergence of aﬁ’m
to a®™ for all p € [1,00).
bm — ¢ 5pm We get

lim/ Zyc/’”y?dmj / Zyafmﬁd%"— (5.34)
BJ(:B

Then, since a

J]—00

Hence, to finish the proof of (5.24), and then of the proposition, it suffices to check that

/

is infinitesimal as j — oo.

2
dm(x)

S = (B @) | [ daple 1) © dup ity dm(y)

lm

HS

B /(%)
(5.35)

To prove this fact, we first state an elementary property of Hilbert spaces whose proof
is quite standard, and therefore omitted: for any r-dimensional Hilbert space (V, (-, ")),
€ >0, {e;}]_; C V one has the implication

l{ei,e5) —dijl <€ Vi, j = — Z |<v,e¢>|2 C(’I“)€2|’U|2 YoeV. (5.36)
i=1

Note that the scaling property (2.18) of the heat kernel gives

(5.35) /
BY (#)

G;|dm;, (5.37)

Z‘azm

lm

where )

Gj(x) = '/ depj(z,y,1) @ dgpj(x,y, 1) dm;(y)

X HS
Let
€ 1= maX/d_ |<thj,th]> 5gm|dm]
Lm BIJ (%)
Then notice that for all £, m, one has
/d_ (Vhej, Vhim )i — S| dm; — |(Vhe, Vi) — S| dH™ =
BY (3) B1(0,)

as j — oo. In particular e¢; — 0.
Let

m d;, —
K™= {w e BY (@) 0 [(Vhej, Vo) (w) = im| > /65 }

Then the Markov inequality and the definition of €; give mJ(K ™) < /€, so that K
Uem j’ satisfy m;(K;) — 0 as j — oo.
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On the other hand, (5.36) with r = n? yields

/ > |a“” — Gj|dm; < C(n?)e; /d_ |G;|* dm; — 0, (5.38)
)\K; £m By’ (2)
where we used sup; [|G; ||LOO 5% ) < 00, as a consequence of the Gaussian estimate (2.14).
Then since
9 1/2
azm — Gj|ldm; < \/m; azm — dm; — 0,
j j j
Kjle,m By i @ |em
where we used the uniform L°°-bounds on aﬁ’m, we have
(5.37) / > |a£m Gj|dm; + / > |a€m Gj|dm; — 0.
Kjle,m B (2) \Kj |em

Thus we have that the expression in (5.35) is infinitesimal as j — oo, which completes the
proof of Proposition 5.12. O

5.4 The behavior of t"*2/2g, as t | 0
Let us now consider the convergence result
ge =t 2g g,

where n = dimg n(X) and, with our notation m = H", where 6 is the density of m w.r.t.
‘H"™. The normalized metric g is defined by

g=——1rxg.
g w0 Ry Y

We shall need the following well-known lemma, already used in [AHT18], and whose simple
proof is omitted here.

Lemma 5.13. Let fi, gi, f, g € L*(X,m). Assume that f; — f and g; — g m-a.e., that
|fil < gi m-a.e., and that lim; e [|gill L1 (x;m) = l9llL1(x;m)- Then fi — f in LY(X,m).

Let us start with the analog of Theorem 5.8 in this setting.

Theorem 5.14. Let V € L*(T(X,d,m)) and Ay C R}, Borel. If
I " dm(y) / lim ——— dm(y) < (5.39)
im [ —————dm(y) = im ————— dm(y) < oo, .
rl0 J4, m(B:(y)) A, ™0 m(B,(y))

then for any Borel set Ay C X one has

lim ( / t<“+2>/2|<vxp<w,y,t>,v<x>>|2dm<w>) amy) = = [ virane. )
Ay Az Wn A1NAg

t10
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Proof. Recall that (2.25) of Theorem 2.8 gives that r"/m(B,(y)) converges as r — 0 to
1/(wnb(y)) for m-a.e. y € Ay, By an argument similar to the proof of Theorem 5.10, using
also (2.9), we obtain

pily) = tm(Bﬁ(y)))/A [(Vap(z,y,t),V(2))* dm(z) < C(K, N)||V|7~ (5.41)

2

for all y € X and t € (0,C;"). Let

' , V"
fily) = ———x1a,Wee(y),  a(y) :== CU NV [1oola, () =55, (5:42)
m(B 4(y) ™ A (B 4(y))
so that (5.41) gives fi(y) < gt( ). Note that (5.13) and (5.14) yield
1
1 —1 —|V|? for m-a.e. y € Aj. 4
i f1(y) = o A2(Y) (y)IVI (y) for m-ae. ye€ A (5.43)
Applying Lemma 5.13 with g(y) = C(K, N)||V |3 14, (y)/(wnf(y)) and taking (5.39) into
account we get
hm/ frdm = / lim f; dm = —/ [VI2dH", (5.44)
tJ/O A1NAs
which proves (5.40). O
We are now in a position to prove the main result of this subsection.
Theorem 5.15. Assume that asr | 0
! lim —————  in L2(X,m). (5.45)

- _)
m(B,(z))  rlo m(B(z))
Then G; L?-strongly converge to § ast | 0.

Proof. Let As C X be a Borel set and V € L>(T(X,d, m)). Then Fubini’s theorem leads
to

[ avvyam= [ [ (Faptey0,V (@) dmia) dmiy

Then, we can apply Theorem 5.14 to get
/ G(V,V)dm — C—"/ V|2 dH" :/ §(V, V) dm. (5.46)
As Wn, R*NAg As

Let us prove now the L2-strong convergence of §, to g as t | 0 using Proposition 4.6 with
(5.46). Note that

- C -
&lms = —1r:lglus,  |&lms = "2/ 2|g|us.
wn0

Let us write for clarity F(z,t) = |[x dep(2,y,t) @ dop(z, y, t) dm(y)|HS. Applying (4.15),
(5.19) and (3.3) we get

hmsup/ ]gt]HSdm—hmsup/ t”+2]gt!Hsdm
tl0

n

= lim sup/ "2 E2 (2, 1) dm(z)
t10 "

_ (n+2)/2 \? 5
< /nllrr;j)up <W> tzm(B\/i(ac))QFz(ac,t) dm(x)

1 o~
= [ gt dnio) = [ Jgfsdm <o (5.47)
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Notice that we are enabled to pass to the limit under the integral sign thanks to (5.45)
and Lemma 5.13, since the convergence in (5.19) is dominated. O

We obtain in particular the following corollary when the metric measure space (X, d, m)
is Ahlfors n-regular: indeed, in this case obviously one has n = dimgn(X), m and H"
are mutually absolutely continuous and the existence of the limits in (5.45), as well as
the validity of the equality, are granted by the rectifiability of R,, and by the dominated
convergence theorem.

Corollary 5.16. Assume that m is Ahlfors n-reqular, i.e. there exists C > 1 such that

B,
C*lgLn(x))gc vr € (0,1], Vo € X.

r

Then §; L?-strongly converge to § as t | 0.

5.5 Behavior with respect to the mGH-convergence

Fix a mGH-convergent sequence of compact RCD*(K, N)-spaces, with (X,d, m) compact
as well:
(Xj,dj,my) ™S (X, d,m).

In this section we can adopt the extrinsic point of view of Subsection 2.4, viewing when
necessary all metric measure spaces as isometric subsets of a compact metric space (Y, d),
with X; convergent to X w.r.t. the Hausdorff distance and m; weakly convergent to m.

Let us denote by A; ;, Ai, i j, @i the corresponding eigenvalues and eigenfunctions of
—Aj, —A, respectively, listed taking into account their multiplicities (we will also use
a similar notation below), recall that {¢; j}i>o are orthonormal bases of L?(X;,m;) and
that, according to [GMS13], for any i one has A\;; — A; as j — o0, so-called spectral
convergence. In addition, by the uniform bound on the diameters of the spaces, we know
from Proposition 7.1 (see also [J14]) that uniform Lipschitz continuity of eigenfunctions
holds, i.e.

sup [|[[Vei jljllLee <00 Vi = 0. (5.48)
J

With no loss of generality, we can also assume that the ¢; ; are restrictions of Lipschitz
functions defined on Y, with Lipschitz constant equal to [V ;| 1o X;,m;)-

Although the following lemma was already discussed in the proof of [GMS13, Th. 7.8],
we give the proof for the reader’s convenience.

Lemma 5.17. Under the same setting as above, there exist j(k) and an L?-orthonomal
basis {1; }i>0 of L2(X, m) such that Di (k) HY2_strongly converge as k — oo to 1; for all
1. In addition, the convergence is also uniform in this sense: for all ¢ > 0 there exist
0 > 0 and ko such that k > ko, zp € suppmy,) and x € suppm with d(zg,x) < § imply
@i ik (Tr) — Yi(z)| < e

Proof. Since ||V |;]|22 = Ai,j, by Theorem 2.18 and a diagonal argument there exist a
subsequence j(k) and 1; € L?(X, m) such that ©i j(k) H"“2_strongly converge as k — 0o to
s for all i > 0, with L?-weak convergence of A i jk) to At In particular we obtain
that Ay; = \ja; for all ¢ and that

/ Ye)y, dm = lim ©0i(k)Pm.jk) AMj(k) = Otm.-

Thus, as written above, {1;};>0 is an L2-orthonormal basis of L?(X,m). Finally the
uniform convergence is justified by the L2-strong convergence of ¢; with (5.48). U
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Taking Lemma 5.17 into account, with no loss of generality in the sequel we can assume
that o; ; H L.2_strongly converge to ¢; for all i > 0, in addition with uniform convergence
inY.

Let us discuss the L2-convergence of Riemannian semi metrics g; with respect to mGH
convergence. It is easy to check that the following definition is compatible with Defini-
tion 4.5, dealing with metrics in a fixed metric measure structure.

Definition 5.18. We say that Riemannian semi metrics g; on (Xj,d;, m;) L?-weakly
converge to a Riemannian semi metric g on (X,d,m) if sup, fXj |gj|%{s dm; < oo and
9;(Vhj, Vh;) L%-weakly converge to g(Vh, Vh), whenever h; H'%-strongly converge to h
with sup; [[[Vhj];llLe < oo. L?-strong convergence is defined by requiring, in addition,
that lim; fXj |§j|%{5‘ dm; = fX |g|qu dm.

It is not difficult to show several fundamental properties of L2-strong/weak conver-
gence of semi metrics, including L?-weak compactness (not needed in this paper) and

lower semicontinuity of L?-norms with respect to L?-weak convergence, as discussed in
Definition 4.6; in particular, the convergence can be improved from weak to strong if

limsup/ |gj|%{5dmj S/ 8|7 dm.
J X X

Theorem 5.19. Let t; — t € (0,00), let @fjj : X; — L*(X;,m;) be the corresponding
embeddings and let gé_{j be the corresponding pull-back metrics of (X;,d;,m;). Then gé_{j L2-
strongly converge to gi* and @fjj (X;), endowed with the L*(X;,m;) distance, GH-converge
to ®;X(X) endowed with the L?(X,m) distance.

Proof. By rescaling with no loss of generality we can assume that t; =t = 1.

Let us prove first the convergence of metrics. Note that (4.17) yields sup; || |gfj lrs| L <

oo. For all k£ > 1, recalling the representation formula (4.16) for the metrics, we define
= X; X;
Gh =Y e Pudpy; @ deis (=817 — (817)" )
and define G* analogously. Then, arguing as in (4.21), we get
o0
[ (G s am = 30 20t [ (G V) dmg < O3 hege e (5.49)
X 0, m>k X 0>k

with C = C(K, N,m(X)), and a similar estimate holds for [, |G*|%;¢dm. On the other

hand, since
/ / Vapj(z,y, )| dm;(z) dm;(y ZAE T

and
//memmwmmmww%//wmmmwmwmw»
x; Jx; X Jx

taking also the spectral convergence into account we get

o0 o0
S e = > Ne P Yk (5.50)
0>k 0>k
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In particular for any € > 0 there exists k such that for all sufficiently large j

00 00
—2Xp i —2A

E )\gde 67+ E Ape” M < e

>k >k

Thus, for sufficiently large j one has
/X GH 2, dm, +/X IGH2, g dm < 2Ce. (5.51)
i

On the other hand, since ¢y ; H'2_strongly converge to oy, (5.48) yields that (Ve i, Vom)
LP-strongly converge to (Vyg, V) for all p € [1,00). In particular, as j — oo we get

k
X, _ ) .
/ (g1 ") s dmy = Y em2Aeathma) / (Veorj, Viom,j); dm;

X 0, m=1 X;

k
5y 6—2(Ag+Am)/

(Vige, Vior)? dm = / (&) s dm. (5.52)
l,m=1 X X

Since € is arbitrary, combining (5.51) with (5.52) yields

X.
/X 8 2 dm; - /X & [3g dm. (5.53)

J

Since it is easy to check that Lemma 5.17 yields that (gi(j)k_1 L?-weakly converge to

(g)*~1, combining (5.51) with (5.53) completes the proof of the L?-strong convergence

of metrics.
Now we prove the second part of the statement. Using the eigenfunctions ¢; ; we can

embed isometrically all @i(j (X;) € L*(X;,m;) into f, and then we need only to prove
the Hausdorff convergence inside /5 of the sets W; to W, where

W; = {(e_/\i’f<pi7j(x))i21 T x € Xj}, W = {(e_)"'goi(x))iZl € X} )
By Propositions 7.2 and 7.1, for all € > 0 there exists £ € N such that for all j

> e Plp It <€ Y e Pt <€
i>k+1 i>k+1

Denoting 7% : f5 — £ the projection defined by 7%((z);) := (21,...,2x,0,...), from this
it is easy to get

dp(W;, W) <e,  d2(W,WF) <e,

where Wf = 7k (W), Wk .= 78(W) and d% denotes the Hausdorff distance. Hence, by
the triangle inequality, it suffices to check that d%(Wf ,WF) = 0 for fixed k. Since

W]k = {(e*)‘l’j 01.5(2), e g j(2), ..., e iy i(2),0,0,...) s x € Xj} ,

and an analogous formula holds for W¥, from the uniform convergence of the i to @i
we immediately get that d%(Wf ,WEY = 0. O
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Remark 5.20. The canonical Riemannian metrics g% L2-weakly converge to g%, as a direct
consequence of [AH17, Th. 5.7]. In particular the lower semicontinuity of the L?-norms of

g7, namely
timinf [ g s dm; > [ g¥ s dm (5.54)
i
yields
ll]H_l)golf dimg; m; (X;) > dimg , (X). (5.55)

Indeed, setting n; = dimg, m,(X;), n = dimg n(X), Lemma 3.3 shows that fXj 1gXi |3, dm; =
n;m;(X;) and [y |g%|%gdm = nm(X).

This allows us to define the notion that {(Xj;,d;,m;)}; is a noncollapsed convergent
sequence to (X,d, m) if lim; n; = n (see also [K19]). Moreover, convergence occurs without
collapse if and only if

i [ g s dmy = Jim () = nm(X) = [ (g% s dm
that is, if and only if g%/ L2-strongly converge to g~ (these observation are justified even
for the noncompact case if we replace X;, X by Bi(z;), Bi(x), where z; — ). One of
the important points in Theorem 5.19 is that the Riemannian metrics gfj 7 are L2-strongly
convergent even without the noncollapsed assumption, if ¢; — ¢ > 0. Compare with the
next section.

6 Quantitative L?-convergence for noncollapsed spaces

Let us start this section with the following three questions, related to each other:
(1) Can Theorem 5.19 be improved as follows:

(cn)) "Mt (B p(@)gr, — g (6.1)

in the sense of L%-strong convergence, whenever t; — 07 and one has a mGH conver-

gent sequence of compact RCD*(K, N) spaces (X;,d;, m;) mGH (X,d, m) with uniformly

bounded diameter and n; := dimg; m, (X;)?
(2) Does a quantitative version of Theorem 5.10 hold? Namely, for all € > 0, d > 1 does
there exist tg := to(K, N,€,d) > 0 such that

sup |8 — &lusllrzxm <€ (6.2)
0<t<tg

holds for any RCD*(K, N) space (X,d, m) with d~! < diam(X,d) < d, suppm = X and
m(X) =17

(3) Recall a result proved in [P16]: for all € > 0, 7 > 0, d > 0, n € N, there exists ¢y :=
to(K,n,e,7,d) > 0 such that for all 0 < ¢t < ¢ there exists Ny := No(K,n,e,7,d,t) > 1
such that if a closed Riemannian manifold (M", g) satisfies Ric, > K, diam(M™,d,) < d,
inj, > 7, then for all z € M"™ and N > Ny,

1—e<|g—e(mtTD2(@N) gpu|ns(z) < 1+e (6.3)

where inj, denotes the injectivity radius and ®Y is the truncated embedding map of
Proposition 4.11. What happens if we replace the assumption “inj, > 77 by the weaker
one “H™(M™) > 777

Let us give a simple example where (6.1) is not satisfied. As a consequence, also the
second question has no positive answer in general, because (6.2) easily implies (6.1).
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Example 6.1. We consider a sequence of collapsing flat tori:

2 1
(X7,d",m") = <S1(1) X Sl(r),dglxgr,zl_) mGH (gl(l),dgl,g—J = (X,d,m) (rl0),

w27

where S*(r) := {x € R?;|z| = r} with the standard Riemannian metric g".
Then choosing sufficiently small ¢, with H|(02)_1trmr(B\/g(x))(g1 x g%)—(g! x g%)|msllre <

r yields that |||(02)_1trmr(B\/5(:c))(g1 x g")|us|2: = 2# 1 =g us|/? as r | 0 which
shows that (6.1) is not satisfied.

In this section we give positive answers to all above questions for noncollapsed RCD* (K, N)
spaces (Theorems 6.8 and 6.9), except for the embeddedness of <I>£V . For that, we introduce
two useful notations to simplify our arguments (for the latter one, see also [CC96)),

1. for a, b € R and € € (0,00), we write a = b+ € if |a — b| <,

2. any function f : (Rs)*™™ — R, satisfying that

lim  f(eg,... € ¢1,...,0m) =0
€1,...,6,—0

for all fixed ¢y,...,¢p € R, is denoted by ¥(eq, ..., ex;c1,. .., Cp) for simplicity.

The following three convergence results are valid in general compact RCD*(K, N)
spaces, and they will play key roles in the proofs of the main theorems.

Let us recall that for pointed (not necessary compact) RCD* (K, N) spaces, the pointed
mGH-convergence topology is metrizable. For example, the pGyy-distance introduced in
[GMS13] gives such a distance.

Proposition 6.2. Let (X,d,m) be a compact RCD*(K,N) space and f € D(A) with
NV fllLe+IIAfl| e < L. Assume that the pGyy -distance between (X, \/Zfld,m(B\/z(m))*lm,x)
and (R",dgn,w, *H",0,) is at most € for some t >0, x € X. Then

/tm(B\/z(z))(Vzp(z,x,t),Vf(z)>2dm(z):cn][ VPR dma (e t; K, N, L). (6.4)
X B s(x)

Proof. The proof is achieved by contradiction. Assume that (6.4) does not hold for some
K, N and L. Then there exist 7 > 0 and sequences as follows;

1. (Xj,d;,m;) are compact RCD*(K, N) spaces,

2. t; € (O, 1) with t; — 0T,

w

. fi € D(A;) with [[|V filillzee + |A fill e < L

4. ;€ X; with (X;, V& di,m(Bg (7)) 'm, ) " (R, dge, w11, 0,) and

/ tm(B. (2)) (Vi 22, 1), V fi(2))2 dmi(z) — e f IV fif2dmg| > 7.
X;

B\/g(l“z')

(6.5)
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Since |[A%f 4| < t;L, where A" is the Laplacian on (Xi,\/t_i_ldi,mi(B\/E(xi))*lmi),
by combining Theorem 2.17 and Theorem 2.18, with no loss of generality we can assume
that f 4 ., 10(?—(:onverge to a linear growth harmonic function f on R™. Note that

IVf[*2 = [V fI2(0n).

By an argument similar to the proof of Proposition 5.5, we have

[ B () (Vi) VL2 )

:/ tim(B g (2))(Vapi(z, 24, 1), V fi(2))7 dmi(2) £ W(R™; K, N,L).  (6.6)
Then taking the limit ¢ — oo shows
/ tn(B. (2)(Vapi(z, 21, £), V fi(2))? dmy(2)
N - )7:["(B1(z))<vzqn(z,0n, 1), VF(2))2dH" = ¢, (R)|Vf[*2(0n), (6.7)
R n

where recall H" = w'H". Thus letting R 1 oo and taking (6.6), (6.5) and (6.7) into
account yields

VIO —enf  VIPH| 27 (6.8)
Bl (On)
which contradicts the fact that |V f|*2 = |V f]*2(0,)). Thus the proof is completed. O

Corollary 6.3. Under the same assumptions as in Proposition 6.2, let h € Lip(X,d) with
1hlzee + |[IVA|||zee < L. Then

/ (B () (Vap(z,,1), h(2)V £(2))? dm(2) = enh(a)? ][ VfPdm+ W, (6.9)
X B

vi(@)
with (e, t; K,N,L).
Proof. For the sake of brevity, let us write H(z, z,t) := tm(B_;(2))(V.p(z,z,t), h(2)V f (2))?,
H(z,x,t) = tm(B_;(2))(Vzp(z, 2,1), h(z)Vf(2))? and C = JCB\/;(;):) IVF?dm. As dis-

cussed in the proof of Proposition 5.5, we know that

/ H(z,z,t)dm(z) = / H(z,z,t)dm(z) £ W(R™; K,N, L) (6.10)
X BR\/Z(Z‘)
and
/ (z,2,t)dm(z) = / H(z,z,t)dm(z) £ (R™Y K, N, L). (6.11)
Bryi(@)

From (5.8) and the fact that [hAVf 7, — h(2)Vf 5,] < L?R+/t holds on Bf{ (x), where
— & 'd, (6.10) and (6.11) imply

/ H(z,z,t)dm(z / H(z,z,t)dm(z) = (¥(R™Y K, N, L) + Y(RVt; K, N, L)).

Proposition 6.2 applied to h(z)f gives [y H(z,z,t)dm(z) = ¢, h(z)*C £ ¥(t,e; K, N, L),

which yields to

/ H(z,z,t)dm(z) = ¢,h(z)*C + (¥(R™Y K,N,L) + Y(RVt; K, N,L) + U(t,e; K, N, L)).
" (6.12)

Thus taking R = ¢t~ /* in (6.12) completes the proof. O
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Lemma 6.4. Let (X;,d;,m;) mGH (X,d,m) be a mGH-convergent sequence of compact

RCD*(K, N) spaces with uniformly bounded diameter. Then a sequence of Riemannian
semi metrics g; on (Xj,dj, m;), with sup; fXj ]gjﬁqs dm; < oo, L*-weakly converge to a
Riemannian semi metric g on (X,d,m) according to Definition 5.18 if and only if
/ §;j(h;Vh3, hjVh3)dm; — / g(h'Vh? h'Vh?) dm (6.13)
X, X
whenever h} € LIP(Xj,d;), h? € TestF(X;,d;, m;) L%-strongly converge 1?0 h! € Lip(X,d),h? €
Test F'(X,d, m), respectively, with supj(H|VhJ1-|jHLoo + H|Vh?|j”Loo + HAJ}L?HLOO) < 00.

Proof. 1t is enough to check the * if ” part.

By an argument similar to the proof of [AH17, Th.10.3], we see that |||g|us|/r2z <
lim inf; o0 |||8;|mrs]| 2, in particular, g € L2((T*)®?(X,d, m)).

First let us remark that if a sequence ¢; € L*(X;,m;) with ¢ € L?(X,m) satisfies
sup; [|¢;][z2 < oo and

X; X

for every L2-strongly convergent sequence ¢; € Lip(X;,d;) — ¢ € Lip(X,d) with sup; |||Vl pe <
oo, then ¢; L?-weakly converge to ¢ because for every uniformly convergent sequence

n; € CYX;) — n e C%X) and all € > 0, we can find a uniformly convergent sequence

f); € Lip(Xj,d;) — 7 € Lip(X,d) with sup; [[[Vn;];[ze < oo and sup; |[n; — [z~ < e

Replacing h}, h' by 1/|hjl-| + 1, /|h] + 1 respectively in (6.13) yields

/X |hj|gj(Vh§,Vh§)dmj+ / gj(Vh?,Vh?)dmj

J J

— / |h1|g(Vh?, Vh?) dm+/ g(Vh? Vh?)dm. (6.15)
X X
Since letting h} =11in (6.13) shows

/ gj(Vh?=Vh?)dmj—>/ g(Vh% Vh?)dm,
X X

J

by (6.15) we have

/ 1hylg; (VA2 VA2) dm; = / Iha]g(Vh2, VA2) dm,
; X

J

which easily yields (after truncation for h;)

/ h;g;(Vh3,Vh3)dm; — / h1g(Vh?, Vh?) dm,
X; X
By (6.14), we see that g;(Vh3,Vh3) L*-weakly converge to g(Vh? Vh?) on X.

Let f; € Lip(X;,d;) with sup; |||V f;j[lz < oo, and let f € Lip(X,d) be the H?-
strong limit of f;. Then our goal is to prove that gj(ij,ij) L?-weakly converge to
g(V 2,V f2).

By using a mollified heat flow (c.f. [AH17, G18]), we can find a sequence h; €
Test F(X,d,m) with Ah; € L* for any fixed 4, sup; |||Vh;|||p~ < oo and h; — f in
H%“2(X,d, m). Moreover, for any i, there exists a sequence h; ; € TestF(X;,d;, m;) such
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that sup, (||| Vhi|jl Lo+ A7 i j| L) < oo and that h; ; H?-strongly converge to h;. Note
that the argument above shows that gj(Vhl?’j, Vh?,j) L2-weakly converge to g(Vh?, Vh?)
on X.

Letting Li; = [[hislsllz= + 1V 15l shows

/X ’gj(Vhi,j, Vhij) = g;(Vfj ij)‘ dm;
i
< / 1915 Vhij @ Vhij—Vf;@Vfjlnsdm;
X
= / |§j|HS|Vhi,j ® th' — ij ® Vhw’ + ij ® Vhi,j — ij ® vfj|HS dmj
j

< / l1g;lzslms (IVhij — YV fil;1Vhi jl; + IV fil;1V i j — V f5];) dm;

J
< 2Li jll1g;lasll L2 11V (hag = Fi)lill 2 (6.16)

Then the right hand side of (6.16) converges to 0 when letting j — oo and then letting
i — 0o. Combining these observations with the L2-weak convergence of g‘(Vh,%j, Vhij)

to g(Vh2, Vh?) yields that gj(Vf]?, Vf]Q) L2-weakly converge to g(V f2, Vfg), which com-
pletes the proof. O

From now on we focus on noncollapsed RCD*(K, N) spaces, namely RCD*(K, N)
spaces (X,d, m) with suppm = X and m = HN . Such spaces were introduced and studied
in [DePhG18] where they proved the following facts which generalize important properties
of noncollapsed Ricci limit spaces [CC97, CC00a, CCO0b] to the RCD setting.

Theorem 6.5. If (X,d, H") is a noncollapsed RCD*(K, N) space, then N = dimg 3v (X).
Moreover N
i 1B
rl0 WNT
The equality in (6.17) holds if and only if x € Ry .
Finally, for all v > 0, the pGyw -distance and the pointed Gromov-Hausdorff distance
induces the same compact topology on the set M(K, N,v) of all isometry classes of pointed
noncollapsed RCD*(K, N) spaces (Y,d, HY,y) with HY (Bi1(y)) > v,

<1 Vo € X. (6.17)

The almost rigidity of (6.17) shown in the next proposition is a direct consequence of

[DePhG18, Th.1.3 and 1.5].

Proposition 6.6. Let (X,d, HY) be a noncollapsed RCD*(K, N) space, x € X and e > 0.
Assume that % >1—¢€ for somer < 1. Then, for all t < 1, the pGy -distance be-
tween (X, t71d, HN (By(z))"HN, 2) and (RN, dgw,wi' HY,0n) is at most U(e,t/r,r; K, N).

Proof. The proof is achieved by contradiction. If the above statement does not hold,

there exist pointed noncollapsed RCD*(K, N) spaces (X;,d;, H",x;), positive numbers
N .
t; 4 0,7 | 0and 7 > 0 such that " (Br'}fl” — 1, t;/r; — 0, and that the pGyy-distance (de-

WNT;
noted by D; for short) between (X;, t;ldi, HN(By, (z;))'HY, ;) and (RY, d]RN,UJR/'lHN, On)
is at least 7. Then for all R > 0 by the Bishop-Gromov theorem (2.6) we have

lim MY By () lim HY (B, (21) im HY (B, (1) Vol v (2Rt:)
i—00 WN(2R)N T oo WN(QRQ)N oo VOlK,N(2Rti) WN(2RtZ')N
HN (BY: (x4
s W)
1—00 WNT;

)
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because of lim,. Yo zT{V( ") — 1. Thus by [DePhG18, Th.1.5], (B}, BY% o (i)t d;, ;) pointed

Gromov-Hausdorff converge to (Br(0On), dgn,0x). This implies that (X;,t; 1 d;, x;) pointed
Gromov-Hausdorff converge to (RY,dgx,0x). By Theorem 6.5, D; is infinitesimal, which
contradicts D; > 7. O

We are now in a position to improve Theorem 5.19, including the case when ¢ = 0, thus
giving a positive answer to our first question (6.1) in the setting of noncollapsed spaces.
For the proof, let us recall the maximal function theorem for a compact RCD(K, N) space

(X,d,m):

C(

w({M(f) > 1)) < M/ fldm W >0,Vf € LY(X,m), (6.18)
X

where d is a constant with diam X < d, and M(f)(z) := sup,-q fBT(:v) |f| dm (see for
instance [HeinO1] for the proof).

Theorem 6.7. Let (X;,d;, HY) "= mGH (X,d,HN) be a sequence of compact noncollapsed

RCD*(K, N) spaces with uniformly bounded diameter. Thent;HN (B \/—( ))gt.] L2-strongly

(V272X

converge to cyg~ for all t; — 0%, In particular wNt; L2-strongly converge to

X
CNg” .

Proof. First let us check the L?-weak convergence. For that, by Lemma 6.4, it is enough to
prove that for all L2-strong convergent sequences hj € LIP(X;,d;), f; € TestF(X,d;, HN)
to h € LIP(X,d), f € TestF'(X,d,H"), respectively, with

L= sup([|hjllzoe + VAo + 1 fillzee + IV filjll oo + 17 ) < oo,
J
it holds that as j — oo

/ / Y (B () (Vs (1 15), g () )3 0 ) A () — e /X WV f[2 an™
(6.19)

Fix 0 < € < 1. For all z € Ry N H(f), there exists 0 < r(z) < € such that (By(z),d, ) is
(et)-Gromov-Hausdorff close to (By(0x),dg~,0x) for all 0 < ¢ < 2r(zx) and

][ IVFI2 = |Vf2(2)|dHY <e  Yte (0,2r(z)]. (6.20)
Bi(z)

Then, applying Vitali’s theorem to the cover B := {Ft(‘r)}meRNﬂH(f),t<r(:v) of Ry NH(f)
we obtain a disjoint subcover B := {B,.(z;)}ien C B such that

1 00
Ry NH()\JBr(z:) € |J Bsri(z)  VLEN.
i=1 i=0+1

Take ¢ = Ny with 3>,_n, 11 Y (Br, (%)) < e. In particular

Z’HN (x)) £ Z HN (Bsy, (2:)) Z’HN ) £ U(e; K, N).
i=Nop+1
(6.21)
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For all i = 1,2,..., Ny, fix a convergent sequence (z;;) C X; with x; ; — 2; € X. Note
that for all such ¢, (6.20) yields

f IV £12 = [V £ ()| dHY < 2¢ (6.22)
Boy, (%5

for any sufficiently large j.

For any sufficiently large j, since (Bay, (2;;),d;, i ;) is (2er;)-Gromov-Hausdorff close
to (Bar,(0n),dg~,0n), we see that (By,(y),d;j,y) is (3er;)-Gromov-Hausdorff close to
(B.,(0n),dgn,0p) for all y € By, (x;;). In particular, Theorem 6.5 (after rescaling r; 'd;)

yields
HN (B, (y))
HN (By,(0n))
Applying the Bishop-Gromov inequality with (6.17) yields

=1+ V(¢ K, N).

%N(Bt(y))

A (By(oy)) LT YEEN) Ve (0] (6.23)

Thus Proposition 6.6 yields that the pGyy-distance between (X, t~1d;, HY (Bi(y)) " *HY, y)
and (RY, dpn,wy' HY,0x) is at most U(t/r;,e; K, N). Combining this (as ¢ := \/s) with
Corollary 6.3 yields that for all 4, for all sufficiently large j,

[ Y Bl Va0, by @)V ) O )

— cNhj(y)z][ nyj@(x) dHN () + U(v/s5/ri,; K,N,L) Yy € B,.(x;),Vs € (0,77].
B ;(y)

In particular
| 6B @) (Tapia0,t3), s (0)V £ @) 0 )
Xj
= cNhj(xm)Q][ |ij|?(:c) AHN (2) £ V(e; K,N,L) Yy € By, (7). (6.24)
N

On the other hand, letting d := sup, diam (X}, d;) with (6.18) and (6.22) shows

HY | $y € By, (wi); > e
B\/g(y)

< Cl(K’ N, d)\/EHN(BTz (x@j))
/ ][ ’Vf] (@) M (z) AHN (y) = (IVf?(20) £Co(K, N, d)/ Y (By, (45)).

(6.25)
Note that by the gradient heat kernel estimate (2.14), the L? norm of the function

IV £ (@) AHN () — [V "2 (25)

which easily yields

Yo / V(B (@) (Veps(29,15), bV )2 Y (2) (6.26)
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is bounded from above by a constant depending only on K, N and L. Moreover it is clear
that for all ¢ € L*(X;,d;, H™) with [|¢||;2 < D < oo, if a Borel subset A of X; satisfies
HN (X, \ A) <6, then

/ o dHN :/ edHN + 62D (6.27)
X; A
because of the Cauchy-Schwartz inequality. Applying (6.27) for A := Uf\f“ B, (z; ;) and
the function defined in (6.26) with (6.24) and (6.25) shows that for any sufficiently large j

/. / GHY (B, () (Vap o :). by (@) £ ) 4 () a1V ()
/ . / Y (B () (Vs (2, ,15), s (@)Y 15 )2 AR () 0V () & W6 KN, )
_ZCNh xz] |Vf|*2( ) (Bri(xi,j))i\y(e; d, K, NaL’V)

= (1+£¥(e; K,N, L)) Z enh(z:) |V £ (z))HY (B, (2:)) £ ¥(e;d, K, N, L, V)
=1

= (1+¥(e; K,N, L)) / en|hVfPdHY +VU(e;d, K, N, L, V), (6.28)
X

where V' := sup; HN(X;) < co. Since e is arbitrary, we have (6.19) and then the claimed
L?-weak convergence.

In order to improve this to the L?-strong convergence, let us remark that under the
same notation as above, by an argument similar to the proof of Proposition 5.12, we can
prove that for all z € B, (x;) and all z; € By, (z; ;) with z; — z,

][ Fi(z,t;) dHY (z) = N(cen)? £ ¥(e; K, N) (6.29)
ENHCD
for any sufficiently large j, where

2

N 2 N
Fy(w,t) = (tHY (B 4(x))) ‘ /X dopj(2,,1) @ dupj(z,y, 8) AHV (y)
J HS
Therefore we have

/ ][ t;) dHY () dHY (2)

/( ][ Bl ) 0 @) 0 ) £ 06 K )
i (Ti,5) \Fz

= 20: N(en)*HN(By,(27)) £ ¥(e; K, N)
= (1 + U(e; K, N))N(en)*HY (X) £ U(e; K, N)

= (1+ (e K, N)) /X leng™ [%g dHY £ U(e; K, N) (6.30)

o1,

which yields

(2,t;) AHY (z) dHN (2 %/ leng™ 3 dHY (6.31)
\/—(Z)
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because € is arbitrary. Note that it is easy to check by Proposition 6.6 that for all i =
1,2,..., Ng,

- / B;d%]v(m)

< V(e K, N) Vz € By, (zi )
N i »J

for any sufficiently large j. Thus an argument similar to that in the begining of Subsec-
tion 5.3 shows

lim [ WA B ey s Y @) = Jim [Py 1;) aHY (@)

Jj—00 X; J—00

~ lim / ][ 1) RN (2) MY (2)
J—00 \/*(Z

2/ leng™|Fg dHY
X

which completes the proof of the desired L?-strong convergence.
Finally, the remaining convergence result comes from Corollary 5.16. O

Let us give positive answers to the remaining questions.

Theorem 6.8. For all e > 0 and 1 < p < oo, there exists tg := to(K,N,v,d,e,p) > 0
such that any compact noncollapsed RCD*(K, N) space (X,d, H™) with HN(X) > v and
diam (X, d) < d satisfies

NwontN 22, — engluslie <€ Yt e (0,1). (6.32)

Proof. Note that thanks to (4.17), it is enough to check the statement in the case when
p = 2 only. Assume it does not hold. Then there exist ¢y > 0, t; — 07 and a sequence of
compact noncollapsed RCD*(K, N) spaces (X;,d;, H") with diam (X;,d;) < d, HV (X;) >
v satisfying

[lwnt;

NED2gXe _ ongXilps|e > e Vi (6.33)

Thanks to Theorem 6.5 we know that, up to a subsequence, (X;,d;,H") converge in
the measured Gromov-Hausdorff sense to a compact noncollapsed RCD*(K, N) space
(X,d, HN ). Then, Theorem 6.7 yields a contradiction. ]

Theorem 6.9. For alld >0, v >0,€e>0 and 1 <p < oo let ty:=to(K,N,v,d,e,p) >
0 be given by Theorem 6.8. Then for all 0 < t < ty and any compact noncollapsed
RCD*(K, N) space (X,d,H™) with HN (X) > v and diam(X,d) < d, we have

[|wntNF272g8 — cnglusllr <€ VE> Ny = No(K,N,v,d, e p,t), (6.34)
where gy is the finite-dimensional approzimation in (4.25).

Proof. Again, thanks to (4.17), it is enough to check the statement in the case when p = 2
only. It suffices to check that for all ¢ > 0 and € > 0, there exists Ny := No(K, N,v,d,t,e) >
1 such that for all £ > Ny and any compact noncollapsed RCD*(K, N) space (X,d, H™)
with HY(X) > v and diam (X,d) < d, we have

wnt ™27 (g, — gf)|msll 2 < € (6.35)

because applying (6.35) for ¢t < ¢y yields (6.34).
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Assume that (6.35) is not satisfied. Then, as in the proof of Theorem 6.8, there exist
€0 > 0, N;j — oo and a mGH-convergent sequence (X;,d;, H™) "= maH =7 (X, d, HY) of compact
noncollapsed RCD*(K, N) spaces such that

75(1\/+2)/2(&f(j _ (gfj)Nj”HSHLQ > €. (6.36)

Theorem 5.19 with Lemma 5.17 yields

[lwn

eont 2727 — () Narsllze = Jim ont ™72 (g — (7)) s s

> lim sup H\th(NH)/Q(gf(j — (gf(j)Nj)\HSHm > €0,
Jj—00

for all ¢, which is a contradiction because the left hand side converges to 0 as £ — oo, U

Theorems 6.8 and 6.9 are new even for smooth Riemannian manifolds and Alexandrov
spaces. Moreover, recall that these convergence results are sharp because of Remark 5.11.

7 Appendix: expansion of the heat kernel

Throughout this section we assume that (X,d, m) is a compact metric measure space with
m(X) = 1 (this is not restrictive, up to a normalization), diam (X,d) > 0 and suppm = X.
The main aim of this section is to provide a complete proof of the expansions

p(z,y,t) Ze it ()i (y) in C(X x X) (7.1)
1>0
for any t > 0 and
=Y e Moi(y)pi  in HY*(X,d,m) (7.2)
i>0

for any y € X and ¢ > 0, where p denotes the locally Holder representative of the heat
kernel in the case when, in addition, (X,d,m) is a RCD*(K, N) space. Our goal is to
justify the convergence of the series in (7.1) and (7.2): as soon as this is secured, a standard
argument shows that they provide good representatives of the heat kernel. Here and in
the sequel 0 = Ag < A < Ay < -+ = +00 are the eigenvalues of —A, and g, ©1, P2, . ..
are corresponding eigenfunctions forming an orthonormal basis of L?(X, m), with g = 1.

In the following proposition we obtain an explicit estimate on the L* norm and the
Lipschitz constant of eigenfunctions of —A in terms of the size of eigenvalues. Recall that,
under our assumptions, we can use the continuous version of the ; which are even Lips-
chitz [J14]. It is worth pointing out that a local (2.2)-Poincaré inequality for RCD*(K, N)
spaces (recall just after (2.12)) yields A\; > C(K, N,d) > 0 if diam(X) < d.

Proposition 7.1. Assuming that (X,d,m) is a compact RCD*(K,N) space, and that
D > 0 is such that diam(X,d) < D and \; > D2, one has for some C = C(K,N,D) >0

lillz= < A, V@il ree < CANF2A,

Proof. Without loss of generality we assume that K < 0. Since ¢; is an eigenfunction
with eigenvalue \;, for all ¢ > 0 one has hyp; = e_Aitgoi, where h; denotes the heat flow, so
that

pi(z) = eM/Xp(w,y,t)w(y) dm(y), Vre X.
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Now by (2.13)

pi(a)] < Mt / P, 9, 8)loi(y)] dm(y)
X
1/2
< Mligilze ( /X (.50 dm(y)

2, 1/2
< e)\itm(BL\/lz(m)) exp(Cat) (/X exp <—w> dm(y)) )

where in the last line we used the normalization |||z = 1 and constants C; depending
on K and N. Now we use a scaled version of Lemma 2.3, and get for t < D?

1

lpi(x)| < C1C exp(\it + Cot) —————x—
m(B, (7))

where the constant C' depends on D, K and N. The last equality follows by the assumption
that diam(X,d) < D and m(X) = 1. By the Bishop-Gromov inequality (2.6), we find

m(By()) _ m(Bp(z))
Volg, n(Vt) — Volgn(D)

Therefore,
VOIK,N (D)

i <10 ANt + Cot)y | —————+.

We choose t = 1/\; to conclude the proof.
Let us now prove the second inequality. We start from

pi(x) = M /X Py, gi(y) dm(y), Vo € X,

to derive for m-almost all x € X,

Vi(a)] < M /X V(a9 8)ll0i (v)] dm(y)

1/2
< Al 1o ( /X \vxp@,y,t)\?dm(y)) |

By the gradient bound in (2.14) and again Lemma 2.3 we get
1/2
, Cs d*(z,y)
V()| < eMt———2 exp(Cyt / _SWY) Y am
[Vei(z)] <e Vim(B (@) exp(Cyt) ( XeXP< = ()

1
< C3C exp(Ait + Cyt)

\/Im(B 4 (2)

)
m(Bp(z))
< CgC exXp ()\it + C4t) —_—
tm(B 4 (x))
We use the Bishop-Gromov inequality once more to get
Volg n(D)
tVolg, NV

Again, we pick ¢t = 1/)\; to conclude the proof. O

[Vi(x)| < C3C exp(Ait + Cat)
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The following result, well-known for compact Riemannian manifolds, provides a poly-
nomial lower bound for the eigenvalues of —A. The estimate we provide is not sharp, but
sufficient for our purposes.

Proposition 7.2. Let D > 0. Assuming that (X,d,m) is a RCD*(K,N) space with
diam(X,d) < D and \; > D~2, there exists a constant Cy = Co(D, K, N) > 0 such that

N > Coi?™N Wi > 1.

Proof. Take i > 1, write E; = Span(¢1,...,v;). We claim that there exists Jo € E; such
that sup f2 > i and ||f,]|2 = 1. Let us define the continuous function F' = > =1 go? and
let p € X be a maximum point of . Then

folx) := \/— Z vilp

satisfies || foll2 = 1 and f,(p) = VF(p), so that

o

1 =dimE; = / Fdm < F(p) < sup f2. (7.3)
X
We claim now that there exists C; > 0 depending only on K and N such that

sup | f] < CIAMfll. VS € B (7.4)

Using this claim with f = f, together with (7.3), we obtain the stated lower bound on ;.
Proposition 7.1 yields that for all a; € R we have

2

N/4\N/4
< Z lajlaxll@;]lex] < C(D, K, N) Z AN 4|y
Jik=1 g, k=1

Z a;Pj

7j=1

< C(D, K, N)A\M? Z(aj)Q
j=1

which proves (7.4). O

We are now in a position to conclude. The first expansion (7.1) is a direct consequence
of Propositions 7.1 and 7.2. The second expansion (7.2) follows, thanks to the simple
observation that ||[Vi;||3 = \;
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