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Abstract

Let TM be a tangent bundle over a Riemannian manifold M with a Riemannian metric g
and T'G be a tangent Lie group over a Lie group with a left-invariant metric g. The purpose
of the paper is two folds. Firstly, we study statistical structures on the tangent bundle
TM equipped with two Riemannian g-natural metrics and lift connections. Secondly, we
define a left-invariant complete lift connection on the tangent Lie group TG equipped
with metric ¢ introduced in [F. Asgari and H. R. Salimi Moghaddam, On the Riemannian
geometry of tangent Lie groups, Rend. Circ. Mat. Palermo II. Series, 2018] and study
statistical structures in this setting.
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1. Introduction

Information geometry is a combination and interaction of differential geometry and
statistics. Also, it is an important and useful bridge between applicable and pure sciences.
In this area, we use and extend the methods of differential geometry in probability theory.
The mathematical point of view of information geometry started by Rao in [14]. He
showed that a statistical model should be as a differential Riemannian manifold via the
Fisher information matrix. This means that we can define a Riemannian metric in the
space of probability distributions. In fact, the information geometry is study of natural
geometric structures by the families of probability distributions. The main objects in this
area are statistical connections and statistical manifolds and their applications such as
in computer science and physics. The geometry of statistical manifolds has been applied
to various fields of information science, information theory, neural networks, statistical
mechanics (see [2,5,16], for instance). In fact, a statistical manifold is a manifold whose
points are probability distributions and so statistical manifolds provide geometric model
of probability distributions.
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A pair (g,V) on a differentiable manifold M is a statistical structure if Vg is totally
symmetric, where g is a (pseudo-) Riemannian metric and V is a torsion free linear connec-
tion. A manifold with a statistical structure is called a statistical manifold. A (pseudo-)
Riemannian manifold (M, g) together with Levi-Civita connection V of g is a typical ex-
ample of statistical manifold. In other words, statistical manifolds can be regarded as
generalizations of (pseudo-) Riemannian manifolds.

In this paper, we mostly concern with statistical structures on a tangent bundle T'M
and a tangent Lie group T'G with respect to the lift connections. Recently, some mathe-
maticians studied the statistical structures on the tangent bundle of a smooth manifolds
(see [4,9,11], for instance).

The organization of this paper is as follows. In Section 3, we consider two Riemannian
g-natural metrics on T'M. One of them is G 5 . = ag®+bg°+cg”, generated by the classical
lifts the Sasaki metric ¢°, the complete lift metric ¢¢ and the vertical lift g” of Riemannian
metric g and the another is the Cheeger-Gromoll metric gog. Then, we study that under
what conditions (G pc, V?) is a Codazzi pair for TM. Also, we prove that (Ggp.c, V?) is
a Codazzi pair on T'M if and only if V is a metric connection with respect to g, especially
in a particular case (Ga00, V") is a Codazzi pair on TM if and only if the pair (g, V) is
a Codazzi pair on M. Furthermore, we prove that if (g, V) is a Codazzi pair on M, then
(9ca, V") is not a Codazzi pair on TM. Also, accordingly to the concept of complete
connection we show that (T'M, Gy, V) is a statistical manifold if and only if V is a
flat Levi-Civita connection, and in this case (T'M, Gy, V) reduces to the Riemannian
manifold. In Section 4, we study the concept of tangent Lie group T'G. Also in this section
we consider a left-invariant metric g on tangent Lie group T'G, then we study that under
what conditions (g, V) can provide a Codazzi pair on TG, whenever (g, V) is a Codazzi
pair for G, and g is a left-invariant metric and V is a left-invariant connection.

2. Preliminaries

Let M be an n-dimensional differentiable manifold with a linear connection V and
denote by m : TM — M its tangent bundle with fibres the tangent spaces to M. Then,
TM is a 2n-dimensional smooth manifold. Let P be an arbitrary point in U in M whose
coordinates are (z°). On TM, the system of local coordinates (7r_1 (U),2', 2" = yi),
i=mn-+i=mn+1,..2n, where (y') is the cartesian coordinates in each tangent space
T,M at p with respect to the natural base {% \p}, is induced from a system of local

coordinates (U, z%) in M. Also, the set {% ]p,% |p} is the natural basis of T,TM.
z Y
Summation over repeated indices is always implied.
The various lifts (complete, horizontal and vertical lifts, respectively) of a vector field

X = X'0; on M to TM are defined as follows

.0
X¢=X"—
ox*

9 0 0 .0
W0 X) o, X'=X'Z —y'ThX' — X'=X'_—
+ y ( ) ayz Y axl y al 8yk ? ayz Y

where Fik are the coefficients of the linear connection V. Recall that the Lie brackets of
horizontal and vertical vector fields are given by [17]

(X" V" =X, Y] = (R(X,Y)y)",
(X" V'] =(VxY)’ —T(X,Y)",
(X7, Y] =0.

It is known that TT'M can be decompose to HT'M & VI'M, where HT M is spanned
by {5‘; = (aii)h = a?ci - kuiZ%} and V is spanned by {8?41 = (aiz)”} For simplicity

. - 0 ) 0 :
we write d;, 6; and 0; instead of 57, > and a7 respectively.
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Let (M,g) be a Riemannian manifold. The Riemanian g-natural metric of the form
Gap,c = ag® +bg®+cg’, generated by the classical lifts the Sasaki metric g°, the complete
lift metric g¢ and the vertical lift ¢g* of g is defined by

Gape X" Y") = (a+ 0)g(X,Y)
Ga,b,c(XU7 Yh) = Ga,b,c(Xha Yv) = bg(X7 Y)
Gap (X", YY) =ag(X,Y)
for all vector fields X,Y on M, where a, b and ¢ are constants satisfying ¢ > 0 and
a(a+c¢) —b? > 0 [1] (see also [6]). Also, there exists another well-known lift metric: The
Cheeger-Gromoll metric gog is given by [8]
goa(X" Y") =g(X,)Y),
gCG(Xha YU) = 07
1
—{9(X,Y X Y,
T2 X Y) +9(Xm)g (Vo))

for all vector fields X, Y on M, where r denotes r = \/g(y, y).
If we write ds? = gijdz'dz? for the (pseudo-) Riemannian metric on M given by g, then
the Riemannian metrics on TM given by G, . and gcg respectively are

goa(X", YY) =

Gape=(a+ c)gijdxid:cj + Zbgij5yidxj + agijéyiéyj,

goG = gijdr'dr! + (9 + Y*y' gisgjt) 6y 0y,

1+r2

where 6y* = dy’ + ysfé-sdmj being Christoffel symbols formed with g.
Let M be a differentiable manifold with a linear connection V. The horizontal lift
connection V" and the complete lift connection V¢ are respectively defined by [17]

VLY = (VXY (Vi V9 = (VxY)",  ViY'=Vhi., Y’ =0,

Vi Y = (VxY)" + (R(y, X)Y)?, V5 YV = (VxY)Y, VY = V.Y =0,
for all vector fields X,Y on M.

3. Statistical structures on the tangent bundle with respect to the lift
connections

Let V be an arbitrary linear connection on a (pseudo-) Riemannian manifold (M, g).
Given a pair (V, g), we construct the (0, 3)- tensor fields F' by

F(X,Y,Z):= (Vz9)(X,Y).

Clearly, F(X,Y,Z) = F(Y, X, Z), due to symmetry of g. The tensor field F' is sometimes
referred to as the cubic form associated to the pair (V,g) [7].

For a symmetric bilinear form p on a manifold M, we call (V, p) a Codazzi pair, if the
covariant derivative (Vp) is (totally) symmetric in X, Y, Z [15]:

In terms of the cubic form F', this condition is stated as
FX,Y,Z)=F(Z,Y,X)=F(Z,X,Y),

i.e., the condition (V,g) being Codazzi pair is equivalent to F' being totally symmetric in
all of its indices. Now, we search the conditions under which the pair (V", G) is a Codazzi
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pair on TM. For using later on, we give
(V3 Gape)(65,6k) = 6:Gapc(05,0k) — Gapc(V5,05,0k) — Gape(65, V5,6k) (3.1)
= 0i(a + ) gjr — Gape((V0,8)", (0h)") = Gape((8)", ((Vo,01)")
= (a+¢)0igji — (a+ ¢)g(Vy,05,0k) — (a+ ¢)g(0;, V,0k)
= (a+¢)Vigjk,

(V3 Gape)(85,07) = 6;Gape(0j,0) — Gap,e(V5 05, 07) — Gape(85, Vi OF) (3.2)
= 6ibgjk — Gape((V5,00)", (0k)") — Gape((97)", ((Vo,00)")

= bdigjr — bg(Vs,0;,0k) — bg(9;, V,0k)

=bVigjk,

(VgiGa,b,c)(&jy aE) = 5iGa,b,c<8;’7 a@) - Ga,b,c(vg 7 Yk
= 6icgjr — Gape((V0,07)%, (9k)") — Gape((9)", (V5,08)")
= cOigjr — c9(V,0;,0) — cg(9j, Vo, 0k),

= cVigjk,

(V5.Gape) (85, 08) = 8 Gape(05, 0r) = Gape(V5.55,0) — Gape(8, Vi.0k) (3.4)
= O5(a+c)gjx = 0,

(V5 Giat )55, ) = DxGapel01s ) — G (V5. 05) — G e05, V500)  (3.5)

(V%Ga,b,c)(aja aE) = %Ga,b,c(&ja aE) - Ga,b,c(véag, aE) - Ga,b,c(%y V%ag) (36)

= Oscgjr = 0.

Theorem 3.1. Let V be an arbitrary linear connection on a Riemannian manifold (M, g)
and T'M be its tangent bundle with the Riemannian metric Goyp .. The pair (Vh, Gape) is
a Codazzi pair on TM if and only if V is a metric connection with respect to g.

Proof. Using conditions being Codazzi pair on TM and (3.2) and (3.4), we immediately
find

(V5. Gabe) (65, 05) = (V5 Gape) (0 0) = (ngGa7b7C)(6j, 5;)
equivalently,
bVigjr = bVigr = 0,
which gives the result. O

Now, we consider a particular case: the tensor G0 = ag’. In this case, we have the
following result.

Theorem 3.2. Let V be an arbitrary linear connection on a Riemannian manifold (M, g)
and TM be its tangent bundle with the tensor Gao0 = ag’. The pair (Vh,Ga,()’o) is a
Codazzi pair on TM if and only if the pair (V,g) is a Codazzi pair on M.

Proof. For the case ¢ =0, b =0, and a # 0, using (3.1)-(3.6), we get
(V3 Ga,0)(65,0%) = aVigjk,
all other being zero. Hence, using the Codazzi equation on T'M, we derive
(V5.Ga00)(05,01) = (V5,Ga00) (8, 6k) = (V5 Ga0,0) (5, :)
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equivalently,
aVigjx = aV;gix, = aVigji,
which completes the proof.

Next, we will study conditions that (Vh ,gcc) is a Codazzi pair on T'M.

Theorem 3.3. Let V be an arbitrary linear connection on an n-dimensional (n > 1)
Riemannian manifold (M,g) and TM be its tangent bundle with the Cheeger-Gromoll
metric gcq. Let (V,g) be a Codazzi pair on M, then (V", gcq) is not a Codazzi pair on

TM.

Proof. Let (M,g) be an n-dimensional (n > 1) Riemannian manifold. Assume that
(V", gcq) is a Codazzi pair on TM. Using the Codazzi equation on TM, we derive

(VA gca) (8, 05) = (Vi gcc) (6, 6;)
= (VdngG)(alg, 0;) =0

(V5.906)(95,0k) = (Vi.9c6) (31, 05)
= (V}.9c6)(0:,05) =

Also, the direct computations give

(V3 906) (85, 0k) = Vigjk,

Furthermore, we have

2 S S

95(9c6)5x m{g]kgsz + 4y (9js9tk9si) } + ﬂﬁ(gskgﬂ + gjsYik),
oy "

9;(9c6) % m{gmgsg + 4"y (grsgrigss) } + m(gsigkj + GksGji)s
oy "

I (9ca)s m{gwgsk + 4"y (9isgrjgsk) } + m(gsjgik + GisGkj)-

There are two cases:
Case 1) if 0;(gcc)ji; = 0;(9ca)i = Ok (9ea);; = 0, then from (3.7), we have

_2 S
5.2 —{gjkgsi + YU (9559t9s:) } + v° (9sk95i + gjsgir) = 0.

By differentiating (3.10) with respect to 05, we get

—205 (14 72) + 2(y"gnn)2y°

= 1 +2)? {9kgsi + ¥y (9559m95i)}
y' (gexgin + gitgni)gsi(—2y°)
+ 2
(1+7r2)

+ 05 (9skGji + 9jsGik)s

(3.7)

(3.8)

(3.9)

(3.10)
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from which

0 :m{gﬂcgm + y°y' (9jn gtk gni) }

4y" gnny®
T 2y ks Uy (9)50u950))

Y (9tk9jn + 9jtgnk)gsi(—2y°)
(1472)
+ (9nk9ji + 9jngik)-

The above equation holds for every (z,y) € TM. If we consider the above equation for
= 0 (zero section), we obtain

—29;k9ni + (9nk9ji + gjngix) = 0.

On multiplying above equation in g**, we get 2gjk5’,§ = ghkéf—i—gjhélkf. Therefore g5, = ng;n,
this implies that n = 1, and this is a contradiction.

Case 2) If 0;(9ca)j; = 95(9ca)i = Oi(9ca)z; # 0, then by means of (3.7), (3.8) and
(3.9) we have

—29ik9ni + (9nk9ji + 9ingix) = —29kignj + (Gnigrj + grngji)-

Therefore, we have g;1gn; = grignj, and by multiplying this equation in ¢, we get 529;”» =
griOlt. This implies that gr; = ngk;, and so n = 1, and this is a contradiction, i.e., (V", gog)
is not a Codazzi pair on T'M. O

Next, we consider a torsion-free linear connection V on a (pseudo-)Riemannian man-
ifold (M, g). In the case, if (V,g) is a Codazzi pair which characterizes what is known
to information geometers as statistical structures, then the manifold M together with a
statistical structure (V, g) is called a statistical manifold. The notion of a statistical man-
ifold was originally introduced by Lauritzen [10]. Statistical manifolds are widely studied
in affine differential geometry [10,12] and plays a central role in information geometry.

It is known that if V is torsion free, its horizontal lift connection V" has non trivial
torsion. But its complate lift connection V¢ is torsion free. Furthermore, if V is a torsion
free linear connection on M, then V" is torsion free if and only if V is flat. In this case V"
is flat and V" = V°. As the direct results of Theorem 3.1 and 3.2, we have the following
consequences.

Corollary 3.4. Let (M,g) be a (pseudo-) Riemannian manifold, V be a torsion free
linear connection and TM be its tangent bundle with the Riemannian metric Ggp ..
Then (TM,Gqap.e, VP) is a statistical manifold if and only if Vg = 0 and V is flat,i.e,
(TM,Gap.e, V") reduces to the Riemannian manifold.

Corollary 3.5. Let (M,qg) be a (pseudo-) Riemannian manifold, V be a torsion free
linear connection and T'M be its tangent bundle with the Riemannian metric Gq0,0 = ag®.
The pair (V" Ga0,0) s a Codazzi pair on TM if and only if the pair (M, g,V) is a flat
statistical manifold.

Now, we will consider the similar problems with respect to the complete lift connection
Ve.

Theorem 3.6. Let (M, g) be a (pseudo-) Riemannian manifold, V be a torsion free lin-
ear connection and TM be its tangent bundle with the Riemannian metric Gop.. Then
(TM,Gape, VC) is a statistical manifold if and only if Vg = 0 and V is locally flat, i.e, V
is the flat Levi-Civita connection. Furthermore (TM,Ggp.c, V) reduces to the Riemannian
manifold.
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Proof. Let (T'M,Ggp., V®) be a statistical manifold and V be a torsion free linear con-
nection. We calculate

(V5.Gap,e)(65,05) = 0iGapc(05,0;) — Gap,e(V5,65,05) — Gape(d5, V5, Op)

= 6ibgik — Gape(Vo,0)" + (R(y,0:)9;)", (0k)") = Gap.e((9;)", (V5,0)")
= bdigjr — bg(Vo,0;,0k) — bg(9j, Vi, 0k) + ay’ Reiji
= bVig;r + ay® Rij,

(V. Gape)(9i,05) = OpGape(di, 05) — Gap,e(Va 0i,05) — Gapeldis V. 05)
= 8,;(& + C)gij =0.
From which, using the Codazzi equation on T'M, we get
(V§,Gap.e) (95, 05) = (V5,Gape) (9, 65), (3.11)
bVigjr + ay®Rg;ji, = 0.

Operating 95 to (3.11), we obtain Ruk;; = 0, i.e., (M, g, V) is locally flat. In the case, it
follows that
Vigjr = 0,
i.e., V is the flat Levi-Civita connection.
Conversely, if V is the flat Levi-Civita connection, then V” = V¢. Thus, the necessary
condition can be easily seen via (3.1)-(3.6). O

4. Statistical structures on tangent Lie group with respect to the com-
plete lift connection

In this section, we will introduce the concept of tangent Lie group and then consider a
left-invariant statistical connection V on the tangent Lie group T'G with a left-invariant
Riemannian metric g. Firstly, we compute the Christoffel symbols of V and their relations.
Also we show that if (T'G, g, V) is a statistical Lie group, then (G, g, V) is a Riemannian
Lie group, where V is a left-invariant torsion free linear connection. The study of geometric
structures on Lie groups and corresponding Lie algebras is very important. Recently, this
study extended to generalized spaces such as Hom-Lie groups and Hom-Lie algebras (see
[13] for instance).

Consider a tangent bundle T'G over a Lie group G. Using the Lie group structure of G,
we can construct a Lie group structure on TG as follows:

(@, v2)-(y, wy) = (2y, (dLg ) (wy) + (dRy)(vz)),

for all z,y € G and v, € TG and w, € Ty,G. We can easily check that this multiplication
is smooth and T'G equipped with this action has a group structure. Therefore (T'G,.) is a
Lie group.

The Lie brackets of the vertical and complete lifts satisfy the following equations [3]:

(XU, V"] =0, [X°Y9=[X,Y], [X"Y=[X, Y]

It has been shown that the complete and vertical lifts of any left-invariant vector fields
of G are left-invariant vector fields on the tangent Lie group T'G (for more details see
Proposition 1.3 of [17]). In fact, if {Xq, -, X,,} is a basis for Lie algebra g of G, then
{X7,-- X0, X6, , X5} is a basis for the Lie algebra g of TG. Let us consider a
left-invariant Riemannian metric g as follows [3]:

gX%Y) =9(X,Y),  g(X"Y") =g(X)Y),  g(X°Y") =0,

where X, Y are any two left-invariant vector fields on G and g is a left-invariant Riemann-
ian metric on the Lie group G.
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Now, we will search the statistical structures of the Riemannian manifold (TG, g) and
their relations with the statistical structure of the Riemannian manifold (G, g). Let V be

a linear connection on the tangent Lie group T'G. Then it can be written with respect to
the basis {0;, 05} as follows:

Vaa —F 8k—|-F 8k? Vaa‘- 8k+1“ 61@?
Vaf)—f‘ 8k+F 0k Vaf)—f‘ 8k+F 50k
where TZB, A B,Ce{l,--- ,n,1,--- i}, are smooth functions on TG.

Lemma 4.1. Let V be a torsion free connection on (T'G,q), then the Christoffel symbols
of V have the following properties:

_ A &
Ty =05 Ty=T
i —F
=T, T5=T%
_ 5 =k
I_‘ F]Z’ ]‘—‘f] = F]i

Proof. We will just prove the first relation, because others can be proven by the similar
way. Via torsion freeness of V, we have the following

0= [(8‘)67 (a‘)c] = [0;,0j] = V,0; — V,0;

= (T50, + T5,0;) — (Th0y + T0)
—k Y
= I% — sz‘)ak + (I — 1) 0.
O

Definition 4.2. A connection V on a Lie group G is said to be left-invariant if for any
two left-invariant vector fields X and Y, the field VxY is also left-invariant.

Proposition 4.3. Let (G,g,V) be a statistical Lie group with a left-invariant metric g and
a left-invariant connection V. If (TG,3g,V) is a statistical Lie group with left-invariant
connection V, then we have the following identities

T

fgjgm + F?kgjr = fgkgm' + fj'igkr =Tpigr; + ijgirv (4.1)
Ti9r + Tiggjr = Dragrs + Thygir = Djgri + Dyigir, (4.2)
Fzggrk + g = Tirgri + Fﬂgkzr =Thigrj + T59ir, (4.3)
F@]grk + szgjr = F]k;gm + Fﬂgkr = F]kgm + Fﬂgkr (4.4)

Proof. Using the equation
(V0,9)(05,0%) = —T39mk — Tiggirs
and the Codazzi equation
(vaﬁ)(aja O) = (vajg)(akv 9i) = (vak 9)(0;, 0; )
we get (4.1). Also, the following equations
(Va g)(aj7 O ) zjgr‘k f kjr;
(vaﬁ) (afcv o ) F]kgm TT i9krs
( )(8278 ) gTj fr jGir,

and the Codazzi equation

(V2,9)(05,0;) = (Vo,9) (%, 0:) = (Va;9)(Of, D),
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imply (4.2). Similarly, from
(V0,9)(95,0%) = —T59mk — Tirgir,
(V0,9) (9%, 0) = ~Tjxgri — Tjignr,

(va,; g) (82) 85) szgrj f]g;jglﬁ")
and the Codazzi equation

(v&g)(ajﬂal_c) = (vaig)(al_wai) = (vﬁ,;g)(auaj)
we get (4.3). Finally

(Vo,9)(35,0%) = T390 — Togyr,
and
(V,9)(9;,0p) = (Vo,9) (04, 9%) = (V5,9)(9s, 9)),
give (4.4) which completes the proof. O

Next, we will show that there is no linear left-invariant connection V on the Lie group
(G, g) such that (g, V¢) is a Codazzi pair on T'G.

Theorem 4.4. If (G, g,V) is a Lie group with a left-invariant metric g and V be a torsion
free and linear left-invariant connection, then the following statements hold:

(1) If (T'G,g,V°) is a statistical Lie group, then (G,g,V) is a Riemannian Lie group,
furthermore (g, V¢) is a Codazzi pair on TG.
(2) If (G,g,V) is a non-flat Riemannian Lie group, then (g, V°¢) is not a Codazzi pair
on TG.
Proof. (1) Since 9; = (0;)¢, by using the complete lift connection V¢, we compute
(V$,9)(05,0k) = 0:9(0;,0k) — g(V§5,05,0k) — g(05, V§,0k)
—9((V,05)°, (0r)°) — 3((8;)", (Vo,0k) )
—9(V9,0;5,0k) — 9(95, Vo, 0%)
= _nggrk - F;kgjm

(V§,9) 0k, 0i) = =T51.9ri — Tjigher,
(Vak~)(8i, aj) = —T%i9rj — le;jgim
(V6.9)(95,0) = (V§,9) (0, ) = (V§,9)(05,05) =
(V5,9)(95,0) = (V5,9) (0}, 0;) = (Valgg)(aza@j) =
(V5,9)(05,0;) = 0i9(9;,0;) — 9(V§,0;,0;) — 9(0;, V,0) (4.5)
9((V5,0;)",0) — (6ja(v8¢6k)v)
= —9(V4,95,0k) — 9(0;, V,0k)
= —I%;9rk — Liggijr,

(V5.9) (0, 0i) = —T%gkr, (4.6)
(V )(au &j) —T%igrj-

If the Codazzi equation is verified for T'G, it implies that I'}; g, = 0, for all 4, j, k. Therefore
(g9, V) is a Riemannian pair for G, furthermore the second part is clear.

(2) If (g, V) is a Codazzi pair on T'G, then using (4.5), and (4.6), we obtain I'/;g,x = 0,
for all 4,7, k. On multiplying this equation by ¢*", we get nlf; = 0, thus I'}; = 0, for all
i,j. This is a contradiction with the non-flatness of the Lie group G. g
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Consider a left-invariant metric g on the tangent Lie group T'G over a Lie group G with
a left-invariant metric g and a torsion free left invariant connection V defined by
g = ayjdat.da? 4 2B, dat . dy? + vijdy'.dy
where o;j, Bij, 7ij are smooth functions on T'G. Next, we want to search under what

conditions (g, V) is a statistical structure for the Lie group T'G.

Theorem 4.5. Let (G,g,V) be a statistical Lie group, and ¥V be a torsion free left-
invariant connection. Then (T'G,q,V°) is a statistical Lie group if and only if the following
identities hold:

(Tik)“Bjr + (Tik) “ajr = (Tp) Pri + (U)o (4.7)
= (T3 Brr + (T'i) ort,

(T3) e = (U1) i = (Tga) “veg + (Tpg) “vir = 0, (4.8)

(T3k)* Bjr = (Tx)*Bir = (153)" Pric- (4.9)

Proof. Since (fX)¢ = f¢XV+ f*X¢ and 0; = (0;)°, using the complete lift connection
V¢ we have
(5:)(05:01) = 03(03,08) ~ 375,23 6) ~ (0. V5,0
(V5,05)%, 0k) —9(05, (Vo 01)°)
(T'3;0r)%, Ok) — 9(95, (Tiy0r)°)
(TT )0 + (I'55)"0r, Or) — §(05, (T )0 + (T'iy,)"0r)
L%5)°9(9r, Ok) — (I'3;)°9(0r, O)
— (i)9(9;, 0r) — (L) °9(9;, 0r),
—(T%) Brre — (T5) " arre — (T, )Bjr — (Tg.) " g
Here, we use §(0r, 0x) = Brk, G(0r,0r) = oy, and §(0;,07) = Bjr, 9(9j,0,) = . By
means of the Codazzi equation of TG, we get (4.7). Also, we can get the following
(V6.9)(95,0) = (V5,9) (9, &) = (V§,9)(5;,0;) =
On the other hand, we calculate
(V5,9)(95,0k) = 0:9(05, 0r) — §(V5.05, O) — 9(05, V.0k)
= =995, (Vo,0r)") = —5(9;, (T%0,)")
= —(Ii)"9(05,07) = —(Ti%) "virs

(V6,9 (0, ;) = —(T) i

(V3,9)(0;,05) = —(Th) "yrj — (Thz) " ir-
Again from the Codazzi equation of TG, we conclude that (4.8) holds. Finally, the fol-
lowing

(V5905 20) = 22500 (5,25, 00) 905 V5.2
(V,9;),0%) — 9(05, (Va,0k)")

([50-)% 0%) —9(05, (T3 0r)")
(%0 + (I'3)°0r, 0) — 9(05, (Iiy,)" 0r)

L5)9(0r, 0) — (155)"9(0r, 05) — (%) "9(9;, 0r)
—(I% ]) Yo — (T ij) Bri — (ng)vﬁjm
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and
(V§,9) (05, 0i) = =) Bir — (L) Brie — (T3) s
(V5,9)(0;,05) = —(T)"Bjr — (T;)* Birs
verify (4.9) with help of the Codazzi equation of T'G. O

It is known that for every Lie group G the space of left-invariant vector fields on G
is a finite dimensional Lie algebra g and we know that an inner product on g defines a
left-invariant pseudo Riemannain metric on G and vice versa. Therefore the existence of
a left invariant statistical connection on a Lie group G is equivalent to the existence of a
left-invariant connection on the Lie algebra of G.

In the following, we introduce a left-invariant statistical connection on a non-abelian
2-dimensional Lie group G, where its Lie algebra is denoted by g. It is known that g is
2-dimensional and non-abelian, and g is generated by X and Y such that [X,Y] = X
where X and Y are left-invariant vector fields on G. We consider left-invariant Riemannian
metric g on the Lie algebra of G as follows

9(X, X) =1, g(X,Y) =0, g(V,Y) =1.
Since X and Y are the basis of g, there are constants A, B,C, D, E, F,G, H such that
VxX = AX + BY,
VxY =CX + DY,
VyX = EX + FY,
VyY =GX + HY.
Direct computations give us
(Vxg)(X,Y) = Xg(X,Y) - g(VxX,Y) — g(X,VxY)
=—g(AX +BY)Y)—-g(X,CX+DY)=-B-C,
and also
(Vyg)(X, X) =Yg(X, X) — g(Vy X, X) — g(X, Vy X)
=—-29(VyX,X)=—-29(EX + FY,X)=—-2E.
From the Codazzi equation, we obtain B + C = 2FE. On the other hand we have
(Vyg)(Y, X) =Yg(Y,X) = g(VyY,X) — g(Y,Vy X)
=—g(GX+HY,X)—g(Y,EX+FY)=—-G—F,
and
(Vxg)(V,Y) = Xg(¥,Y) — g(VxY,Y) - g(Y, VxY)
=-29(VxY)Y)=—-2¢9(CX +DY,Y)=—-2D.

From the Codazzi equation, we obtain 2D = G + F. Since V is torsion free, we deduce
that

X =[X,Y]=VxY —-VyX =(CX +DY)— (EX+FY) = (C—E)X + (D — F,

therefore, C' =14+ E,D = F. According to above equations we deduce that F'= G = D
and C' = B4+ 2 and £ = B+ 1. Hence, the all left-invariant statistical connections on a
2-dimensional non-abelian Lie group G are the following form

VyX = AX + BY,
VxY = (B +2)X + DY,
VyX = (B+1)X + DY,
VyY = DX + HY.
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Proposition 4.6. There are infinite left-invariant statistical connections on a 2-
dimensional non-abelian Lie group (G, g).

Now, we will show that if (G,g) is a 2-dimensional non-abelian statistical Lie group
with a left-invariant connection V, then there is not any left-invariant pseudo-Riemannian
metric g on T'G such that (g, V€) is a Codazzi pair for T'G.

In the equation (4.7), if we consider i = 1,5 = 2,k =1, and i = 2,5 = 1,k = 2, we
implies that a1; = 0 and a2 = 0. In the equation (4.9), if we consider i = 1,j =2,k = 2,
and i = 2,5 = k = 1, we implies that 812 = 0 and 311 = 0. Thus, pseudo-Riemannian
metric g on TG is degenerate and this is a contradiction. Hence, we state the following
theorem.

Theorem 4.7. There is no left-invariant pseudo-Riemannian metric g on TG such that
(g, V€) is a Codazzi pair for TG, where (G,g) is a 2-dimensional non-abelian Lie group
equipped with a left-invariant statistical connection V.

In the following, we introduce a family of left-invariant statistical connections on a non-
abelian 3-dimensional Lie group G. We know that the all of non-abelian 3-dimensional
Lie algebras such as g are in seven classes and one of them is the Lie algebra g generated
by the orthonormal basis X,Y, Z such that [Y, Z] = X. Now, we introduce a left-invariant
statistical connection on the Lie algebra g. We consider a left-invariant Riemannian metric
g on the Lie algebra g as follows

9(X, X) =g(Y,Y) =9(Z,2) =1,
9(X,Y) =g(X,2) =g(Y, Z) = 0.
Since X,Y, Z are the basis of g, there are real constants a1, as, - , g such that
VxX =a1X +aY +a3”Z,
VxY =ay X + a5Y 4+ agZ,
VxZ =a7X +agY + agZ,

Vy X = b1 X +boY + b3 2,
VyY = b, X +bsY + bgZ,
VyZ = b1 X + bgY + boZ,

VzX =c1 X + Y +c37,
VzY =y X +c5Y + 2,
VzZ =c7 X + cgY + coZ.
Direct computations give us
(Vxg)(X,Y) = Xg(X,Y) —g(VxX,Y) — g(X,VxY) = —az2 — aa,
(Vyg)(X, X) =Yg(X, X) - g(Vy X, X) — g(X, Vy X) = —2by,

(Vxg9)(X,2) =Xg(X,Z) - g(VxX,Z) — 9(X,VxZ) = —a3 — ar,
(Vzg)(X, X) = Zg(X, X) — g(VzX, X) — g(X,VzX) = —2¢,

(Vxg)(V,Y) = Xg(Y,Y) - g(VxY,Y) — g(Y,VxY) = —2as,
(Vyg)(X,Y) =Yg(X,Y) - g(VyX,Y) — g(X,VyY) = —bay — by,

(Vx9)(Z,2) = Xg9(Z,Z) — g(VxZ,Z) — 9(Z,V x Z) = —2ay,
(Vz9)(X,2)=Z29(X,Z) —9(VzX,Z) - g(X,VzZ) = —c3 — c7.
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(Vyg)(Z2,2) =Yg(Z,Z) - g(NyZ,Z) — g(Z,Vy Z) = —2by,
(V29)Y,Z) = Zg(Y,Z) — g(N2Y,Z) — g(Y,V2Z) = —c6 — cs.

(Vzg)(Y,Y) = Zg(Y,Y) = g(VzY,Y) = g(Y,VzY) = —2c5,
(Vyg)(Z,Y) =Y yg(Z,Y) = g(VyZ,Y) — g(Z,VyY) = —bs — bs.
Repeatedly using the Codazzi equation we respectively deduce that
az + a4 = 2by, az + a7 = 2cy,
ba + by = 2a5, c3 + c7 = 2ay,
ce + cg = 2bg, bg + bg = 2cs.
Also, the torsion freeness of V implies that
X=Y,Z]|=VyZ —-VzY = (b —cq) X + (bg — ¢5)Y + (bg — c6)Z.

Thus, we get by = 1 + c4,bs = ¢5,b9 = cg. With help of the properties of the Lie bracket
and torsion freeness of V, we get

0= [X, Z] =VxZ —-VzX = (a7 —c1)X 4+ (ag — 2)Y + (ag — ¢3)Z,

from which we obtain a7 = ¢j,a8 = c2,a9 = c3. By [X,Y] = 0, we deduce that ay =
b1,as5 = ba,ag = bs. Since (Vxg)(Y,Z) is totally symmetric, we implies that ag + ag =
bz +b7 = co+c4. According to the above equations we implies that the following identities
hold

as = ar, ag = az, ag = by, ag = by, a5 = by, ag = bz =cy — 1, bg = cs,
by =1+ c4, bg =c5, bg = cg, a7 = c1, ag = c2, ag = c3 = ¢y, Cg = Cs.
Hence, we have the following theorem.

Theorem 4.8. If (G,g) is a non-abelian 3-dimensional Lie group with a left invariant
metric g such that its Lie algebra is g (as above), then there are infinite left-invariant sta-
tistical connections on it. In fact, there is an infinite non-abelian 3-dimensional statistical
Lie group (G, g) equipped with the Lie algebra g (as above).

Here, we will show that if (G, g) is a non-abelian 3-dimensional Lie group with a left-
invariant metric g and a left-invariant connection V such that its Lie algebra is g (as above),
then there is no left-invariant pseudo-Riemannian metric § on T'G such that (g, V¢) be a
Codazzi pair for TG.

In the equation (4.7), if we consider i = 2,j =3,k =2 and i = 3,5 = 2,k = 3, then we
obtain aja = aj3 = 0. Also, in the equation (4.7), if we replace i = 1,j = 2,k = 3 and
1=1,5 =3,k =2, we obtain a;; = 0.

On the other hand, in the equation (4.9), if we consider ¢ = 3,5 = 2,k = 2 and
i = 2,j =3,k = 3, then we obtain 12 = (13 = 0. Also, in the equation (4.9), if we
replace i = 2,j =1,k =3 and i = 2,j = 3,k = 1, we obtain 511 = 0. Thus, the pseudo-
Riemannian metric g is degenerate and this is a contradiction. Therefore, we have the
following theorem.

Theorem 4.9. There is no left-invariant pseudo-Riemannian metric g on TG such that
(g, V) is a Codazzi pair for TG, where (G,g) is a 3-dimensional non-abelian Lie group
equipped with a left invariant metric g and o left-invariant statistical connection V such
that its Lie algebra is g (as above).

Now, we will consider 3-dimensional non-abelian Lie group (G, g) with a left-invariant
metric g such that its Lie algebra is g, and it has three non zero brackets. We know that
g: is 3-dimensional and non-abelian and generated by the orthonormal basis X, Y, Z such
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that [X,Y] = Z,[X,Z] = -Y,[Y,Z] = X. When we use the proof of Theorem 4.8, we
implies that the following identities hold

az = a4 = b1, azg =c1, a5 = by = by, ag =1+ b3, a7 = cq,
ag = —1+cg, ag =c3=cy, bg =bg =c5, by =1+ ¢4, cg = cp,
which give

Theorem 4.10. If (G, g) is a non-abelian 3-dimensional Lie group with a left-invariant
metric g such that its Lie algebra is g, (as above), then there are infinite left-invariant sta-
tistical connections on it. In fact, there is an infinite non-abelian 3-dimensional statistical
Lie group (G, g) equipped with the Lie algebra g, (as above).

Let us show that if (G, g) is a non-abelian 3-dimensional Lie group with a left-invariant
metric g and a left-invariant connection V such that its Lie algebra is g, (as above),
then there is no left-invariant pseudo-Riemannian metric g on T'G such that (g, V€) be a
Codagzzi pair for Lie group TG.

In equation (4.7), if we consider i = 1,5 = 3,k =1, and i = 3,5 = 2,k = 3, we obtain
a9 = a3 = 0. Moreover, in the equation (4.7), if we consider ¢ = 3,5 = 1,k = 2, and
1=3,7 =2,k =1, we deduce that ags = 0. Therefore, the third row of « is zero. As the
following proof for a;, we deduce that the third row of 3 is zero. Thus g is degenerate and
this is a contradiction. Thus, we have the following theorem.

Theorem 4.11. There is no left-invariant pseudo-Riemannian metric g on TG such that
(g, V®) be a Codazzi pair for TG, where (G,g) is a 3-dimensional non-abelian Lie group
equipped with a left invariant metric g and a left-invariant statistical connection V, such
that its Lie algebra is g, (as above).

Here, we will consider a 3-dimensional non-abelian Lie group (G, g) with a left-invariant
metric g such that its Lie algebra is g, and it has two non zero brackets. We know that
g, is 3-dimensional and non-abelian and generated by the orthonormal basis X, Y, Z such
that [X,Z] = X,[Y, Z] = X + Y. If we follow the proof of Theorem 4.8, we see that the
following identities hold

az =a4 =b1, a3 =c1 — 1, a5 = by = by, ag = b3, ay =1+ c1, ag = c2,
ag = c3 = ¢y, b6:C5—1, b7:1+02, 68:1+C5, bg = c¢ = cs.

Theorem 4.12. If (G, g) is a non-abelian 3-dimensional Lie group with a left-invariant
metric g such that its Lie algebra is g, (as above), then there are infinite left-invariant sta-
tistical conmections on it. In fact, there is an infinite non-abelian 3-dimensional statistical
Lie group (G, g) equipped with the Lie algebra g, (as above).

Finally, we will show that if (G,g) is a non-abelian 3-dimensional Lie group with a
left-invariant metric ¢ and a left-invariant connection V such that its Lie algebra is g,
(as above), then there is no left-invariant pseudo-Riemannian metric g on T'G such that
(g, V©) is a Codazzi pair for TG.

In the equation (4.7), if we consider i = 1,5 = 3,k =1, and i = 3,5 = 1,k = 3, we
obtain a7 = a3 = 0. In addition, in the equation (4.7), if we consider i = 3,j = 2,k = 3,
we obtain ags = 0. Finally, in the equation (4.7), if we consider i = 2,5 = 1,k = 3, and
1= 2,7 =3,k =1, we deduce that a5 = 0. Therefore the first row of « is zero. As
following the proof for o, we deduce that the first row of 5 is zero. Hence, g is degenerate
and this is a contradiction. Therefore, we have the following theorem.

Theorem 4.13. There is no left-invariant pseudo-Riemannian metric g on TG such that
(g, V€) be a Codazzi pair for TG, where (G,g) is a 3-dimensional non-abelian Lie group
equipped with a left invariant metric g and a left-invariant statistical connection V, such
that its Lie algebra is g, (as above).
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