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INTERTWINING RELATIONS FOR ONE-DIMENSIONAL
DIFFUSIONS AND APPLICATION TO FUNCTIONAL
INEQUALITIES

MICHEL BONNEFONT AND ALDERIC JOULIN

ABSTRACT. Following the recent work [I3] fulfilled in the discrete case, we pro-
vide in this paper new intertwining relations for semigroups of one-dimensional
diffusions. Various applications of these results are investigated, among them the
famous variational formula of the spectral gap derived by Chen and Wang [15]
together with a new criterion ensuring that the logarithmic Sobolev inequality
holds. We complete this work by revisiting some classical examples, for which
new estimates on the optimal constants are derived.

1. INTRODUCTION

It is by now well known that commutation relations and convexity are of great
importance in the analysis and geometry of Markov diffusion semigroups [3], 22].
Keeping in mind the application to functional inequalities such as Poincaré or
logarithmic-Sobolev inequalities, various tools have been developed by several au-
thors to obtain this type of commutation results and among them the famous I'y
calculus introduced by Bakry and Emery in [4]. We refer to the set of notes of
Ledoux [21I] and also to the forthcoming book [5] for a clear and pleasant intro-
duction on the topic, with historical references and credit. In view to provide new
functional inequalities on discrete spaces, Chafai and the second author recently
investigated in the case of birth-death processes, which are the discrete space
analogue of diffusion processes. The key point in the underlying analysis relies
on simple intertwining relations involving a family of discrete gradients and two
different generators: the first one is that of the birth-death process considered,
whereas the second one is a Schrodinger generator associated to a dual process.

Coming back to the diffusion setting, a natural question arises: are these inter-
twining techniques tractable and convenient to address the geometry of diffusion
semigroups, giving rise to new results in this large body of work ? The purpose
of these notes is to convince the reader of the relevance of this approach and to
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2 MICHEL BONNEFONT AND ALDERIC JOULIN

investigate several consequences of the intertwining approach, at least in the one-
dimensional case. Among the potential applications provided by this alternative
point of view, we recover on the one hand the famous variational formula of Chen
and Wang [I5] for the spectral gap, and on the other hand we are able to give a
new condition ensuring that the logarithmic Sobolev inequality is satisfied with a
computable constant. In particular, this criterion turns out to be efficient in the
situation when the Bakry—Emery criterion fails, as for instance in the case of a
potential which is not strictly convex on the real line.

The paper is organized as follows. In section 2, we recall some basic material
on Markov diffusion processes. Then the desired intertwining relations are derived
in Section 3 with our main results Theorems and B85 Section 4 is devoted
to applications of the previous results to functional inequalities and, in the final
section, we revisit classical examples for which we provide new estimates on the
optimal constants.

2. PRELIMINARIES

Let C*°(R) be the space of infinitely differentiable real-valued functions on R and
let C3°(R) be the subspace of C*°(R) consisting of compactly supported functions.
Denote || - ||« the essential supremum norm with respect to the Lebesgue measure.
We mention that in the present paper we use the terminology increasing and de-
creasing for the expressions non-decreasing and non-increasing, respectively. The
main protagonist of the present paper is a Sturm-Liouville operator on R, which
is the second-order diffusion operator defined on C*°(R) by

Lf=c*f" +b]f,

where b and o are two real-valued measurable functions on R. Let I' be the carré
du champ operator which is the bilinear symmetric form defined on C*°(R) x C*(R)
by

D(f.0):= 5 (E(fo) ~ Lo —gLf) = o ['y.

Let us introduce some set of hypothesis on the diffusion operator £ that we will
refer to as assumption (A) in the sequel:

o Smoothness: the functions b and o belong to C*(R).

o Ellipticity: it means that the diffusion function o is non-degenerate, i.e. o(x) >
0 for every x € R.

o Completeness: the metric space (R, d,) is complete, where d, is the distance
associated to L, i.e.

do(,y) == sup {[f(z) = f(y) - [ € CER)L TS )lle <1}, 2y €R,
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/y du
T O'(U) )

U(z) :=U(0) — /Ox o) du, z€R, (2.1)

o(u)?

where U(0) is some arbitrary constant and let p be the measure with Radon-
Nikodym derivative h := e~Y/o? with respect to the Lebesgue measure. Simple
computations show that for every f € Ci°(R),

/R[,fd,u: 0,

and moreover the operator £ is symmetric on Cg°(R) with respect to the measure
w, i.e. for every f,g € Ci°(R),

Eulfs9) :I/RF(f,g)dﬂz—/Rf/lgduz—A%Efgduz/Ran’g’dﬂ,

hence L is non-positive on C3°(R). Under (A), the operator (£,Cq°(R)) is essen-
tially self-adjoint in L?(u), that is, it admits a unique self-adjoint extension (still
denoted £) with domain D(£) C L?(x) in which the space C°(R) is dense for the
norm

which can be rewritten as

do(7,y) =

Let U be the potential defined by

1/2

1 = (1B + 1L 1)
In other words the space Cg°(R) is a core of the domain D(L). By spectral theo-
rem, the operator £ generates a unique strongly continuous symmetric semigroup
(P,)t>0 on L*(p) such that for every function f € L*(u) and every ¢ > 0, we have
OP,f = LP,f. Here, the notation 0, stands for the derivative with respect to
some parameter u, and will be used all along the paper. The semigroup preserves
positivity (it transforms positive functions into positive functions) but it is only
sub-Markov a priori in the sense that P,1 is less than 1 since it may happen that
1 ¢ D(L). Recall that ;4 may have infinite mass and thus P;1 has to be defined as
the increasing limit of P,f, as n — +oo, where (f,,)nen 1S a sequence of positive
functions belonging to C;°(R) and increasing pointwise to the constant function 1.
The closure (€,,D(€,)) of the bilinear form (£,,C;°(R)) is a Dirichlet form on
L?(u) and by spectral theorem we have the dense inclusion D(£) C D(E,,) for the
norm

1/2
£, = (112 + Eu(, )"

As probabilists, we are interested by a diffusion process having the operator £
as infinitesimal generator. Under appropriate growth conditions on the functions
o and b, such a process corresponds to the unique solution (up to the explosion
time) of the following Stochastic Differential Equation (in short SDE),

dXt = \/§U(Xt) dBt + b(Xt) dt,
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where B := (B;):>0 is a standard Brownian motion on a given filtered probability
space (Q, F, (Fi)i0,P). If ¢ € (0, +00] denotes the explosion time defined as the
almost sure limit of the sequence of stopping times

T, =1inf{t > 0:|X;| >n}, neN,

then on the event ( < 400 we have lim;_,; X; = +00 or —oo almost surely. Denote
A this limit and define X; to be A when ¢ > (. Then we obtain a process which
takes its values in the one-point compactification space R U {A} equipped with
the natural one-point compactification topology. Define the space Cg° (RA) as the
extension to R U A of the space Ci°(R), i.e. every function f € Ci°(R) can be
extended to a continuous function on R U {A} by letting f(A) = 0. In terms of
semigroup, we have for every f € Cg°(R%),

Ptf(x) = Ea&[f(Xt/\C)] = Ex[f(Xt) 1{t<C}]a

where [E, stands for the conditional expectation knowing the initial state . A
necessary and sufficient condition in terms of the functions b and o ensuring the
non-explosion of the process is the following, cf. [19]:

00 v U -U
/+ eU(x)/ 7Y dy dr = +oo, /O V@ /0 ﬂdyd:c = +o00.
0 0o o(y)? —0 = o(y)?

When the measure p is finite, i.e. the function A is integrable with respect to the
Lebesgue measure, then the process is positive recurrent. In this case and up to
renormalization one can assume in the sequel that p is a probability measure, the
normalizing constant being hidden in the very definition of U(0). The symmetry

property on the generator means that the probability measure pu is time-reversible
with respect to these dynamics.

To obtain an intertwining relation between gradient and semigroup, we recall

the method of the tangent process. Assume (A) and that the function

Lo o’

Voi=— =V =00"+b— -1,

o o
is bounded from below by some real constant p,. Then the process does not
explode in finite time and is moreover positive recurrent if p, > 0, cf. for instance
[2]. Denoting X* the process starting from z, the application x — X is almost
surely of class C' and we have the linear SDE

t t
0,X7 =1+ /2 / o' (X7) 0, X7 dB, + / V(X7 8, X" ds.
0 0

Hence by It6’s formula the solution of this SDE, usually called the tangent process,
admits the representation
o(XY)

0. X = @) exp <— /Ot V(,(Xf)ds) .
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Finally differentiating the semigroup and using the chain rule entail the following
intertwining relation, available for every f € C;°(R),

(7)) = & |0 S e (= [ Vatxnyas)

If V, denotes the weighted gradient V,f = o f’ then the latter identity rewrites
in terms of semigroup as

V.P.f=P"V,f (2.2)

with (Ptv")tzo the Feynman-Kac semigroup with potential V. In particular using
Cauchy-Schwarz’ inequality, we recover the well-known sub-commutation inequal-

ity [4, 1],
L(P.f, Pif) < e ' BI(f, f), (2.3)

usually obtained through the Bakry—Emery criterion involving the I'y calculus (we
will come back to this point later). The basic example we have in mind is the
Langevin diffusion with ¢ = 1 and for which the potential U defined in (21
satisfies U’ = —b. Under the assumption that the second derivative of U exists
and is lower bounded, (Z2) yields

(PS(@) =E [£(5) exp (- [ v7(x7)ds)]

a formula appearing in [23]. In particular, the convexity of the potential U plays a
key role to obtain commutation relations of type (23], at the heart of the famous
Bakry—Emery theory.

To conclude this part, let us briefly observe that the Feynman-Kac semigroup
admits a nice interpretation in terms of killing when the potential V, is non-
negative. Let € be an exponential random variable independent of the process X
and set

t
E:=inf{t>0: / Vo(Xs)ds > €}.
0
Define on the space R U {A} the process X by

- Xy it t<g
Xt_{A if t>¢

which is nothing but the process X killed at time &. If (pt)tzo stands for the
associated semigroup then for every f € C;° (RA) we have P, f = P, f so that the
intertwining relation ([22)) rewrites as

V.P.f=PV,f.
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3. INTERTWINING RELATIONS

Let C(R) be the subset of C**(R) consisting of positive functions. Let us fix
some a € CY(R). We introduce a new Sturm-Liouville operator £, defined on
C*(R) by

/!
Lof =0*f"+0b, f', with b, :=200" +b— 20> e
a
Since the diffusion function o is the same as for the first dynamics, assumption
(A) is satisfied for £, as soon as it is for £. Note that the drift b, may be rewritten

as
!

b
by =b+202~, with ho=2.
h a

Therefore under (A) the operator (L., Co°(R)) is essentially self-adjoint in L?(u,),
where the measure ju, is given by du, = (0/a)?du. Denote (L4, D(L,)) the
unique self-adjoint extension and let (P,;):>o be the associated strongly contin-
uous symmetric semigroup. Denote (€,,,D(E,,)) the Dirichlet form on L?(u,)
corresponding to the closure of the pre-Dirichlet form (£,,,C5°(R)). Let X* be

the underlying process solution to the SDE
dX® =V20(X) dB; + by(X?) dt,

up to the possible explosion time. This explosion time will be almost surely infinite
if and only if we have

2 2
+00 z e~ U) 0 0~ UW)

/ alz) eU(m)/ ¢ dy dr = 400, / alz) eU(:”)/ c dy dr = +o0.
0 o(x) 0o a(y)? —o0 \ 0() z a(y)?

In particular if we have a =< o, i.e. there exist two positive constant m, M such

that

mo <a<Moao,

then the processes X and X* are of the same nature (both explosive or not, both
positive recurrent or not). As we will see below with the discussion involving the
notion of h-transform, the processes X and X® can be seen as a dual processes.
Note also that if a = ¢ then £ and L, coincide and thus we will write £, P, and
w for L, P,; and p,, respectively.

For a given function a € C7°(R), define the function

L.(a)

a

Vai=

v, (3.1)

and assume that V, is bounded from below. Then the Schrédinger operator C(‘I/“ =
L, — V, is essentially self-adjoint on C{°(R) in L?(u,), cf. for instance [28]. In
particular the following unicity result holds. Below (RX?)QO denotes the associated
Feynman-Kac semigroup.
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Lemma 3.1. Assume (A) and that V, is bounded from below. Then for every
g € L*(pa), the Schridinger equation

{@u = E;/“u

admits a unique solution in L*(u,) given by u(-,t) = PX;}g.

For a € CT(R), denote V, the weighted gradient V,f = a f’. Now we are
in position to state an intertwining relation involving the gradient V, and the
semigroups (Py)e=o and (P )0,

Theorem 3.2. Assume (A) and that V, is bounded from below for some function
a € CTY(R). Letting [ € D(E,), then the following intertwining relation holds:

VoPif = PiVaf, t>0. (3.2)

Proof. The key point of the proof is the following intertwining relation at the level
of the generators, which can be performed by simple computations:

VoLf =LV, f. (3.3)

In order to extend such a property to the semigroups, we will use the uniqueness
property of Lemma Bl Define the function J on R, by

J(t) == V,P.f.
First we have J(t) € L*(p,) for every ¢ > 0. Indeed,
L@ dpa = [ (VaPf)? dp
R R
= /R (VoPuf)? du
= — [ nfcRfdp

where we used integration by parts (recall that all the elements involved above
belong to the domain D(L)). Let K be the function

K(t) = —/RPtfﬁPtfdu.

Differentiating with respect to the time parameter and using integration by parts
yield

OK(t) =2 [ (LS du <0,

so that K is decreasing. Finally we obtain

LI dna <~ [ FLfdp= .1, 1),
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which is finite since f € D(E,). Moreover we have lim; o J(t) = V,f where the
limit is taken in L?(u,). Hence by the intertwining relation (B:3), we have in

LQ(Ma)a
at‘](t) = VaLPtf = ‘C;/avaptf = ‘C;/a ‘](t)

Therefore by Lemma [3.T] the function J is the unique solution to the Schrodinger
equation associated to L,, with Feynman-Kac potential V, and initial condition
g = V,.f. We thus conclude that

J(t) = P)iVaf, t>0.
The proof is now complete. 0

Note that the Feynman-Kac potential V, is computed to be

‘/;L — ‘Ca(a’) _bl
a

a// a/ a/ 2
= o> —+ (b+200") — —20? <—> —.
a a

If g is a smooth function with ¢’ > 0, consider the weight a := 1/¢’. Then
the intertwining (B.3]) at the level of the generators entails the following simple
expression for V,:

(Lg)

/

‘/a: _Va‘cg: -

Similarly to the distance d, introduced above, let us define a new distance d,

on R as follows:
/y du
x a(u)

The space of Lipschitz functions with respect to this metric is denoted Lip(d,),
hence a function f lies in Lip(d,) if and only if the associated Lipschitz seminorm

is finite:
@) = )]
1/ | ipaa) : S
By Rademacher’s theorem a function f is k-Lipschitz in the previous sense if
and only if f is differentiable almost everywhere and ||V, f|« < . Hence from
Theorem 3.2l we deduce that the space Lip(d,) N D(&,) is stable by the semigroup
(P;)1>0 and moreover for every t > 0,

IVaPiflloo < €7 [[Vaflloo,

do(z,y) == ., x,y € R

where p, € R is a lower bound on the Feynman-Kac potential V,. In particular if
pa > 0 then the process is positive recurrent and the convergence to equilibrium
holds exponentially fast in Wasserstein distance, cf. [14].
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Another remark is the following. If we choose a = ¢ in (32)) then our result

fits with the classical Bakry—Emery theory. Let I'y be the bilinear symmetric form
defined on C*(R) x C*(R) by

Ta(f,9) = 5 (CT(f.0) ~ T(f.Lg) ~ T(9. L)).

Then the Bakry-Emery criterion, which ensures the sub-commutation relation
[23), reads as follows: there exists some constant p, € R such that for every
feC*R),

FQ(f)f) Zpar(faf) (34)

By simple computations one obtains

Do(f. f) =0 (of "+ [ + Vo T(f. f).
Therefore the best lower bound p, leading to (84 is given by inf,cr V, ().

As announced, the processes X* and X can be interpreted as dual processes
according to the so-called Doob’s h-transform that we introduce now. Given a
smooth positive function h, Doob’s h-transform of the Feynman-Kac semigroup
(P))i>0 with smooth potential V' consists in modifying it by “multiplying inside
and dividing outside” by the function h. In other words, we consider the new

semigroup
PY(h
PtV(h)f:: t ;l f)
If £V := £ — V stands for the Schrédinger operator associated to (P );>0, then
the generator of (PtV(h))tZO is thus given by CV(h)f = LY (hf)/h, which rewrites by
the chain rule formula as the following Schrédinger operator with Feynman-Kac

potential Lh/h — V:

"My = /:f+2—r(;;l’f>+<%—v>f

n Lh
= o2 f'+|b+20°— | f+ =V [

h h
When V' = 0, it is known that Doob’s h-transform is Markov if and only if A is
L-harmonic, i.e. Lh = 0. Moreover it exhibits the following group structure: if
h and k are two smooth positive functions, then the hk-transform is nothing but
the h-transform of the k-transform. In particular the h-transform and the original
dynamics have the same distribution if and only if A is constant.

Returning to the process X, recall that the drift b, is given by

/

ba:b+202%, with  h:=o/a.

Therefore this leads to the following interpretation of the intertwining relation

B2):
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1 - first perform the classical intertwining (22)) by using the method of the
tangent process, so that we obtain a Feynman-Kac semigroup (Ptvg)tzo with g =
V., [ and potential V =V, = Lo /o — V;

2 - then apply Doob’s h-transform with A := ¢ /a to obtain the desired result. In
particular, the Feynman-Kac potential V, appears in ([B.2) because the following
identity holds:

EVU(U/a)f — ‘C(‘I/afa (35)
and in particular at the level of the Feynman-Kac potentials,
‘Ca(a) o b/ _ Q o b/ o ‘C<O-/a)
a B o ola

—_——— —_—
classical intertwining 1yoob’s o /a -transform

Let us say some words about the potential extension of the intertwining ap-
proach. As we will see below, it is possible to adapt the proof of Theorem for
diffusions on a compact interval [a, §]. Under assumption (A) restricted to [, J]
(in particular the completeness hypothesis is removed and the smooth functions b
and o are also assumed to be smooth at the boundaries « and f3), the operator
(L£,CF(R)) is no longer essentially self-adjoint in L?(u), where yu is the restriction
to [a, B] of the original measure defined on R, thus it admits different self-adjoint
extensions. To overcome this problem, one needs to impose boundary conditions.
For instance the choice of Neumann boundary conditions allows the semigroup to
be Markov, in contrast to the one involved for instance with Dirichlet boundary
conditions which is only sub-Markov, i.e. the explosion time is finite almost surely.
In particular the Neumann semigroup is stable on functions with 0 derivative at
the boundary whereas the Dirichlet semigroup is stable on functions vanishing at
the boundary, similarly to the one corresponding to the one-point compactification
space R U {A} emphasized above. At the level of the process, the Neumann dif-
fusion corresponds to the process reflected at the boundary whereas the Dirichlet
diffusion is the process killed at the boundary.

To illustrate the discussion, let us consider the basic example of Brownian motion
(with speed 2) on the interval [0, 1]. If (P;);>0 and (P;);>o stand for the Neumann
and Dirichlet semigroups respectively, then both solve the heat equation

{@u = J%u
u<70> =/

for every smooth enough function f. Then boundary conditions allow us to identify
the underlying kernels. If ¢ stands for the heat kernel on R, that is,

1 _(z—y)?
qt(xuy): \/me a I,yER,
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then the kernels on [0, 1] can be constructed with respect to the kernel ¢: for every
x,y € [0, 1] we have for the Neumann semigroup

pil,y) =3 (q(x,y + 2k) + gz, —y + 2k))

whereas for the Dirichlet semigroup,

pe(r,y) = Z (@ (z,y + 2k) — q(z, —y + 2k)) .
kEZ
Then simple computations yield to the intertwining relation between the two semi-
groups:

(Bf) = Bi(f),

which leads by Jensen’s inequality to the sub-commutation

(PfYT < PAS) < RS

As announced, such a result is true in a more general situation, as suggested by
the following result. Denote D(&,,) the domain of the closure of the pre-Dirichlet
form &, defined initially on the space of C* real-valued functions f on [«, §] with
vanishing derivative at the boundary, and let C5°([e, f]) be the set of positive
smooth functions on the interval [«, f].

Theorem 3.3. Assume (A) (restricted to [, 3]) and that V, is bounded from
below on [, B] for some function a € CT ([, B]). Letting f € D(E,), then the
following intertwining relation holds:

VoPf = PYiVaf, t>0,

where (Py)i>o and (Pat)i>o denote the Neumann and Dirichlet semigroups associ-
ated to the processes X and X®, respectively. In particular we have the inequality

IVoPfI < P (VD). t20,
where (P, ¢)i>0 stands for the Neumann semigroup associated to X®.

Proof. The proof is similar to the one provided for Theorem 3.2l Indeed, since the
Neumann semigroup (P;)¢>o satisfies V,P.f(a) = VP, f(8) = 0, we deduce that
the same function J defined by J(t) := V,P,f is a solution to the Schrodinger
equation

u(-,0) = V.f

with the additional Dirichlet boundary conditions u(«a,t) = w(/5,t) = 0. Then
the uniqueness of the solution to this equation (as a consequence of the maximum
principle), achieves the proof. O

{ Ou = Llu
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Another possible extension of the intertwining method emphasized in Theo-
rem might be performed with respect to the dimension. Indeed, one would
expect in this case a generator in the right-hand-side in (33)) acting on 1-forms
and not on functions. However the transfer at the level of the semigroups is not
so clear. Some work have been done in this direction for Brownian motion on a
Riemannian manifold through the so-called Weitzenbock formula, which involves
the Laplace-Beltrami operator (the generator of the Brownian motion), the Hodge
Laplacian (an operator commuting with the gradient) and the Ricci curvature
transform (the potential, or zero order operator) [I8, [29]. See also the litterature
on semi-classical analysis of the Witten Laplacian [I7], which has been introduced
by Witten [33] by distorting the Hodge Laplacian with a Morse function.

Before turning to our second main result, let us recall the following L>° parabolic
comparison principle, for instance on the basis of [6]. Remember that for a given
a € CI(R) the potential V, is defined by

L
V, = Lola) _ v.

a

Lemma 3.4. Assume (A) and that V, is bounded from below for some a € C°(R).
Assume moreover that the process X* is non-explosive. Given a finite time horizon
t >0, let u=us(z) be a smooth bounded function on R x [0,t]. If the inequality

oyu + Eiv‘lu >0
holds on R x [0,t], then we have
Pf;f‘lut > Ug.
Proof. Since the process is non-explosive, the sequence of stopping times
T, =inf{t > 0:|X}| >n}, neN,

goes to infinity almost surely as n tends to infinity. By Ité’s formula and our
assumption, we have for every t > 0,

t a t
o~ o XV ds yxa gy = (XS, 0) + M, +/0 (£2" + O.u) (X, 5) ds
Z U(Xg, O) + Mt’

where M is a local martingale. Hence the stopped process (Min., )i>0 is a true
martingale and taking expectation, we get

tATR

E, {e 0 2Va(Xg)dSu(Xf/\Tn,t/\7',1)] > u(z,0).

Since u is bounded and V, is bounded from below the dominated convergence
theorem entails as n — +oo the inequality

E, [efc)tQV“(Xg)dsu(Xf,t)} > wu(z,0),

from which the desired result follows. O
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Now we can state our bivariate convex version of Theorem .2 which will be
useful when dealing with other functional inequalities than Poincaré inequality, for
which Theorem will be sufficient. Let Z be an open interval of R and denote
Cz the set of smooth convex functions ¢ : Z — R such that ¢” > 0, ¢ is of
constant sign and —1/¢” is convex on Z. For a given function ¢ € Cz, we define
the non-negative bivariate function © by

O(z,y) == ¢"(x)y*, (2,y9) €T xR, (3.6)

By Theorem 4.4 in [12], © is convex on Z x R. Some interesting examples of such
functionals will be given in the next part. Since Z may not include 0, define the
set Cq°(R,Z) of functions f : R — Z such that f' € C;°(R), which will play the
role of smooth and compactly supported functions.

Theorem 3.5. Assume (A) and that V, is bounded from below for some a €
CY(R). Assume moreover that the processes X and X* are non-explosive. Let
f€CP(R,Z) be such that for everyt >0,

o /
(2) ¢ mn gy =0 (37)
Then we have the sub-intertwining inequality
O (P.f.VoPif) < P2O(f,Vaf), t20. (3.8)

Proof. The proof is somewhat similar to that of Theorem 3.2 except that it re-
quires the L parabolic comparison principle of Lemma [3.4] because of the addi-
tional ingredient of convexity. For every ¢ > 0, define the function

s€[0,t] = J(s) :==O(Psf,VoPi_sf).

Since f € Ci°(R,Z), f is valued in a compact interval [m, M] C Z and belongs to
the space Lip(d,). Moreover X is non-explosive and thus from the identity P,1 = 1
one deduces that P, f is also valued in [m, M], inducing the boundedness of the
function ¢”(P,f). Hence by Theorem the function J is bounded on R x [0, t].
Therefore the desired conclusion will hold once we have established that J satisfies
the inequality of Lemma [3.4

Using the intertwining relation (3.3), we have
LY J(s) +0sJ(s) = LPO(P_sf,VaPiesf) — 0,0(Pi_sf,VaPi_sf) LP_ f
—~0,0(Py_of, VP o f) LYV P f.
Since O is a bivariate convex function we have
L,O(F,G) > 0,0(F,G)L,F+0,0(F,G)L,G,
for every smooth functions F, G and thus we finally obtain
LY J(s) + 0, J(5) > 0.0(P—sf,VaPi_sf) (LaPisf — LP,_,f)
+Va (0,0(Pr—s f,VaPios [) VaPios [ = 20(P—s f, VaFi—s[))
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= 20 <%)I ¢"(P_of) (VoPi_of)?

> 0.
The proof is complete. O
Let us comment the previous result. As expected, the case (o/a) = 0 is re-

lated to the Bakry-Emery criterion, cf. the discussion above. In particular no
assumption on the monotonicity of f is required, as in the case when ¢ is poly-
nomial of degree 2, for which Theorem is a straightforward consequence of
Theorem and Jensen’s inequality. Actually, the interesting cases are the ones
for which (B7) requires some restrictions on the functions f, o and a. For instance
the convex functions ¢ € Cz we have in mind for the applications in Section [l are
o(x) := xlogx or p(x) = 2P, p € (1,2) with both Z = (0,00). Such functionals
have negative third derivative on Z and thus (3.7)) means that we have to compare
the monotonicity of f and ¢/a since by Theorem B2, f and P, f are comonotonic
functions.

4. APPLICATION TO FUNCTIONAL INEQUALITIES

In this part we apply our main results Theorems and to functional
inequalities. In particular the intertwining approach allows us on the one hand to
recover the famous variational formula of Chen and Wang on the spectral gap [15],
and on the other hand to establish a restricted version of p-entropy inequalities
like logarithmic Sobolev or Beckner inequalities.

Assume that the measure  is a probability measure. Letting ¢ € Cz, we define
the p-entropy of a function f: R — Z such that o(f) € L'(u) as

Entf(f) := n((f)) = ¢ (ulf))

where p(g) stands for the integral of g with respect to p. Note that the functional
Ent? (f) is well-defined and non-negative by convexity of the function ¢. Denote
H, the set of Z-valued functions f € D(E,,) such that ¢'(f) € D(£,). We say that
the w-entropy inequality is satisfied with constant ¢ > 0 if for every f € H ;,

CEnt? (f) < £, (£.9(f)).- (4.1)

See for instance [12] for a careful study of the properties of g-entropies. In partic-
ular the previous inequality can be rewritten as

cEnt(f) < [ O(f.Vaf)dn,

where © is the bivariate function defined in ([B.]). The y-entropy inequality ()
is satisfied if and only if the following dissipation of the semigroup holds: for every
Z-valued function f such that ¢(f) € L'(u) and every ¢ > 0,

Ent? (P,f) < e”* Ent? (f).
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As announced, below are listed some basic examples of p-entropy inequalities.
First we obtain the Poincaré inequality when ¢(z) := 2? with Z = R:

cp Var,(f) <2&,(f, f),

where Var,(f) := pu(f?)—u(f)? is the variance of f under p. The optimal (largest)
constant A\; = cp/2 is the spectral gap in L?*(u) of the operator —L, i.e.

M= it el D) (4.2)

fep(€,) Var,(f)

The spectral gap governs the L?(u) exponential decay to the equilibrium of the
semigroup. On the other hand when ¢(x) := xlogx with Z = (0,00) we obtain
the logarithmic Sobolev inequality (or log-Sobolev inequality)

cs Enty, (f) < €.(f,log f),

where Ent,(f) := u(f log f) — pu(f) log pu(f) is the entropy of f under p. Such
a functional inequality, which was originally introduced by Gross [16] to study

hypercontractivity properties, is related to the entropy dissipation of the semigroup
and is stronger than the Poincaré inequality (we have crs < cp). Finally the
third example we have in mind is the Beckner inequality which is obtained when
considering the function ¢(z) = 2P with p € (1,2) and I = (0,00). We have in
this case
e, (u(f7) = n(f)) <pEu (£, 177)

Estimating the best constant in this inequality gives the decay in LP(u). Such an
inequality was introduced by Beckner [7] for the Gaussian measure under an alter-
native, but equivalent, formulation. Moreover it interpolates between Poincaré and
log-Sobolev since it reduces to Poincaré if p — 2, whereas we obtain log-Sobolev
when dividing both sides by p — 1 and taking the limit as p goes to 1.

As we have seen in Theorem [3.5 above, the constant sign of the function ¢ is of
crucial importance. In particular this is the case for the three previous examples of
functions . However there exist convex functions ¢ satisfying all the assumptions
provided in the very definition of Cz except this point. An example is the opposite
of the Gaussian isoperimetric function, that is,

p:=—FoF1:(0,1) =R,

where F is the Gaussian cumulative function F(t) == [*__ e */?dx//2r. Using
the well-known relation ¢ ¢” = —1, it is straightforward to see that ¢” > 0, that
—1/¢" is convex and that ¢”’(1/2) = 0 with ¢" negative on (0,1/2) and positive
on (1/2,1).

Let us start by the Poincaré inequality. Several years ago, Chen and Wang
used a coupling technique to establish a convenient variational formula on the
spectral gap. In particular, the important point is that it provides in general “easy-
to-verify” conditions ensuring the existence of a spectral gap for the dynamics,
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together with qualitative estimates. Our next result allows us to recover simply
this formula by using Theorem B2l Recall that the potential V, is defined by
La(a)

a
Vai=
a

—y
for some function a € C°(R), and define

po = inf V,(z),

z€R
when the infimum exists. Recall that if p, > 0 then the non-explosive process X
is positive recurrent and thus g is normalized to be a probability measure. Note
that SUD,cc (k) Pa is always non-negative since V, is identically 0 when choosing

a:=e Y, where U is given in (ZI)).

Theorem 4.1 (Chen-Wang [I5]). Assume that there exists some function a €
CT(R) such that p, > 0. Then the operator —L admits a spectral gap X\y. More
precisely the following formula holds:

AL > sup  pPa- (4.3)
a€CT(R)

In particular the equality holds if Ay is an eigenvalue of —L.
Proof. Letting f € D(E,) we have

Van(f) = = [ [T an g2 ey
— /(]+OO/RPtf£Ptfdudt
— 9 /0+°°/R(voptf)2 dp di
_ 2/0+°°/R (PYeVaf) dpadt
<2 et [ ot ((Vu)?) dpa at
< o [Tetdn [ (Vaf) du

= — [anrdn

To obtain above the lines 3, 4, 5 and 6, we used the integration by parts formula,
the intertwining relation of Theorem B2 Cauchy-Schwarz’s inequality and the
contraction property in L'(u,) of the semigroup (P, ;)i>o, respectively. Therefore
we get \; > p, from which we obtain the desired inequality (43]).

Now let us prove that the equality holds in (@3] when A; is an eigenvalue of
—L, i.e. the equation
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admits a non-constant smooth solution g € L?*(u). The key point is to choose
conveniently the function a with respect to the eigenvector g. By [I5] we already
know that ¢’ > 0 (or ¢’ < 0) on R. To see that the supremum is attained in (Z3]),
we differentiate on both sides of (£4)) and use the intertwining relation (B3] at
the level of the generators:

MVeg=-V,Lg= —LX“(Vag) =—L,V.g+ V,V,.g.

In the equalities above g is chosen such that ¢’ > 0. Choosing the function a = 1/¢’
entails \; =V, identically. The proof of (Z.3]) is now complete. O

We mention that the monotonicity of the eigenvector g associated to A\; might
be obtained directly by Theorem B2l Given a function f € D(E,), denote vy €
D(&,,) the function corresponding to the total variation of f, i.e. vy is absolutely
continuous with weak derivative |f’|. Then we have &, (v, vs) = E,(f, f) and we
obtain from Theorem applied with @ = o and Jensen’s inequality:

VoPS@)] < B (19,0 e (- [ Vo) ds)]

= . [IVous(X0] e (— [ Vo) ds)]
= [VoFuy(z)],

since vy is increasing. Hence we get in terms of variance,

+o0
Var (f) = 2 [ [ VRSP dpdi

+o0

< 2 [ [ VoPw P dudt
o Jr

= Var,(vy).

Since the analysis above is also available for the function —vy which is decreasing,
one deduces that the definition (2]) of the spectral gap is not altered if the infimum
is taken over monotone functions f € D(&,).

The proof of Theorem 1] being based on Theorem B.2, whose analogue in the
Neumann case is given by Theorem B3] the inequality (£3) of Theorem 1] is also
available for Neumann diffusions. Let us provide an alternative proof by means
of the Sturm-Liouville comparison principle. Let g be the first non-trivial (i.e.
non-constant) eigenvector of the Neumann operator, i.e.

—Lg=Mg, ¢(a)=g(B)=0.
Taking derivative and setting G = ¢’ give
oG+ (b+200)G' + (W +X)G =0, G(a)=G(p)=0.
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Let u be a smooth function on [«, 5] such that «’ > 0 and let U = «’. If we choose
a = 1/U then we have

(Lu)'
(V.
The potential V, is bounded from below by some constant ¢, > 0 if and only if
c?U" + (b+ 200" ) U + (b +¢c,) U <0.
In other words there exists some smooth function v : [a, 5] — [0, +00) such that
o?U" + (b+200" YU + (b +co +v)U =0.

Assume that V, > ¢, for some constant ¢, > 0 and that \; < ¢,. Since ' +c¢,+v >
b + A1 the famous Sturm-Liouville comparison principle tells us that between
(strictly) two zeros of G there is a zero of U. Therefore we obtain a contradiction
because we have G(a) = G(5) = 0 on the one hand and U > 0 on (a, #) on the
other hand. Hence we get A\; > ¢, and optimizing on the set a € C3°(R) gives the
inequality (3.

Actually, a refinement of Theorem [£Tlmight be obtained by using more carefully
the properties of the Feynman-Kac semigroup. The following result is a kind of
Brascamp-Lieb inequality, cf [I0]. Given the (positive) Feynman-Kac potential V,,
denote

Vo=-

A(Vy) = inf{—/RgEX‘lgdua . 9 € DEY); 9]l 2y = 1}, (4.5)
where D(E)7) := D(E,,) N L* (Vo djta).

Theorem 4.2. Assume that there exists some function a € CT(R) such that p, >
0. Then the following Brascamp-Lieb type inequality holds: for every f € D(E,),

2
Var,(f) < /R %dﬂ-

Proof. First note that the Schrodinger operator £'* is invertible on the space
L*(p14). Indeed for every f € L?(u,) we have by the Lumer-Phillips theorem,

1P Fll2guy < €2 fll 20,

Since —L, is a non-negative operator we have A,(V,) > p, and thus we obtain for
every f € L*(i,).

|y
Now we have for every f € D(E,),
Var(f) = [ f(f=u(h) du

_ —/R/OJroofﬁPtfdtdu

1
<— .
2 S 11122 20



INTERTWINING RELATIONS FOR DIFFUSIONS 19

_ /O+OO/RVUfV(,Ptfd,udt
_ /O+OO/RVafVaPtfduadt
_ /0“” [ Vaf PYiVaf dpadt
= [ Vaf (=L Vaf dp,

< [ Vaf (V) Vaf dua

[ INefP
= /R v dj.

To obtain the lines 5 and 7 we used respectively Theorem and the standard
inequality (—£, + V,)™' < (V,)~! understood in the sense of non-negative opera-
tors, the operator (V,)~! being the mutiplication by the function 1/V,. The proof
is now complete. O]

A consequence of the previous result is the following: every Lipschitz function
with respect to the metric d, has its variance controlled by the L!'-norm under
of the function 1/V,. The variance of Lipschitz functions reveals to be an impor-
tant quantity arising in various problems. For instance it has been studied in [I]
through the so-called spread constant, in relation with concentration properties
and isoperimetry, and has been revisited in [30] through a mass transportation
approach. Recently and under the Bakry—Emery criterion I'y > 0, Milman showed
in that it is enough to bound the L'-norm of centered Lipschitz functions to
get a Poincaré inequality (with a universal loss in the constants).

The next theorem is an integrated version of the inequality A\; > p, which
derives from Theorem [A.1] or from the Bakry—Emery criterion (B.4]). Besides the
clear improvement given by this integrated criterion, it reveals to be relevant when
V., is positive but tends to 0 at infinity, as we will see later with some examples.
For a (compact) Riemannian manifold version of Theorem below, we mention
the recent work of Veysseire [31] in which the potential V, is nothing but the Ricci
curvature lower bound. Similarly to (A1) define for the (positive) Feynman-Kac
potential V,,

AWo) = int {~ [ g£%gdu g € DES: ol =1}

where D(EL/") :=D(E,) N L*(V, dw). With the notation of (&H) it corresponds to
the quantity A, (V).
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Theorem 4.3. Assume that the Feynman-Kac potential V, is positive. Then we
have the estimate

1

> .
M= Jr V%dﬂ
Proof. 1f the function 1/V, is not integrable with respect to p then there is nothing
to prove, hence let us assume that 1/V, € L'(u). We will use a localization
procedure. Let R > 0 be a truncation level and consider the Neumann diffusion in
the compact interval [— R, R]. Recall that the reversible measure pg is the original
one restricted to the interval [—R, R]. If AE denotes the spectral gap associated to
the Neumann dynamics then we have A\ | \; as R — +o00. Hence if we establish
the inequality

(4.6)

1
R~ _  +
2 Jr v%, diir
then passing through the limit we obtain the desired estimate (). Note that
the potential V, remains the same as for our original diffusion on R. Therefore,
without loss of generality we can assume that our diffusion is a compactly sup-
ported Neumann diffusion. In the rest of the proof we remove the superscript R
to avoid a saturated notation. The important point in this localization resides in
the following fact: the potential V, is bounded from below on [—R, R] by some

positive constant, say p,, hence the Neumann diffusion admits a spectral gap.

Let us show on the one hand that Ay > A(V;). Letting f € D(&,,) be non-null
and centered and ¢ > 0, we have by Theorems and in the Neumann case,

)

1 R
Var, (P f) < /)_ 7R(V0Ptf)2d,u
1
< p—||PtV"|Vaf|lliz(m
< Lem0ng (1),
Po

where we used the Lumer-Phillips theorem to obtain the third inequality. Now
consider the function 1 : [0, +00) — R defined by

R
W(t) = log /R(Ptf)Qd,u,
so that the latter inequality rewrites as
¥(t) < O(f) — 2tA(Vs), (4.7)

where C(f) is some positive constant depending on f. Differentiating two times
the function 1 with respect to the time parameter yields, after an integration by
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parts,

O = o o T ( [erotan [ papan- ([ crsng du>2> ,

a quantity which is non-negative by Cauchy-Schwarz’ inequality. Hence the func-
tion 1) is convex and thus from (7)) we obtain ¢(t) < 1(0) — 2tA(V,), or in other
words,

Var, (P, f) < e~ 2AVe) Var,(f).

By density of D(€,) in L*(u) the above estimate is available for every function
[ € L*(p) and thus we get A\; > A(V,) since the spectral gap A; is the best constant
such that the L? convergence above holds.

On the other hand we have by the Poincaré inequality,

R
AV, > inf{Al (1= p(£)?) +/_RVJ P feDET); N flle2 = 1}

> )\1+1nf{/RVUf2d,u (1—)\1 /Rvdﬂ> 3f€D(5,YG)? ||f||L2(u):1}v

where we used Cauchy-Schwarz’ inequality. Combining with the preceding in-
equality A; > A(V,) entails that the last infimum above is non-positive. Now if
the desired conclusion is false, i.e.

1
on [ Lo
L v,

o

then this infimum is at least p, which is positive on [—R, R], leading thus to a
contradiction. Therefore the inequality (6] holds in the Neumann case. The
proof is now achieved. O

In the spirit of Theorem it is reasonable to wonder if Theorem still holds
with the function o replaced by some good function a € CF(R). However the
answer is negative when adapting the previous method since a process and its
h—transform have the same spectral properties. If h denotes the function o/a
then a bit of analysis shows that we have the following equivalence:

gh € D(E'L/") and |[|gh||r2 =1 <= g€ D(E'L/Z) and  ||glr2(u) = 1.
Therefore we obtain thanks to the h-transform identity (3.0]):

AV) = inf{= [ ghL%(gh)dyus gh € DEL: ghllzg =1}
. (h)
— it {~ [ 9" gdu. g € DEL): gl2uy = 1

= b~ [ gLl odu: g€ DED): ol = 1)
- Aa(‘/;z)'
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Now we turn to the case of more general functions ¢ € Cz. We establish below a
w-entropy inequality restricted to a class of functions, in the spirit of the modified
log-Sobolev inequality emphasized by Bobkov and Ledoux [8]. Recall that if for
some a € CY(R) we have a =< o then the processes X and X are of the same
nature. If moreover p, > 0 then both are positive recurrent.

Theorem 4.4. Assume that there exists some function a € C5°(R) such that p, > 0
and also a < 0. Then the p-entropy inequality (EI) holds with constant 2p,, for
every function f € H) satisfying the assumption (BT).

Proof. A density argument allows us to prove the result only for functions f €
Co°(R,Z). We have by integration by parts,
Entf(f) = — [ [T aplRs)dtdy
_ —/O+OO/R<p’(Ptf)£Ptfdudt
- /0 o /R VP Voo (Bf) dpudt

= [ [ ORS VRS dpit

where we remind that the bivariate function © defined at the end of Section B is
given by

O(z,y) = ¢"(x)y*, (v,y) €T xR.
Using now Theorem and the contraction property in L'(u,) of the semigroup
(Pa.t)t>0, We obtain

“+o00
Buf(f) < [ e [ Pl (£ V) duadt

+o0
—2pat
g/o e dt/R@(f,Vaf)dua
1

= o /RVafVasO’(f)du

1 /
= 2—%5u(f,<ﬁ(f)),

which completes the proof. O
Let ZCT(R) and DCT(R) be the subsets of C°(R) given by considering in-
creasing and decreasing functions, respectively. In the case of the log-Sobolev or

Beckner inequalities, i.e. ¢(x) := xlogz or ¢(x) = xP respectively, both with
Z = (0,00), then ¢"” < 0 and thus ([B7) is reduced to

(7 e
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since by Theorem B.2] the functions f and P,f are comonotonic. In particular
we obtain the desired functional inequality for functions in ZCF(R) (resp. in
DCF(R)) if o/a € DCT(R) (resp. o/a € ZCT(R)). Note that for the log-Sobolev
inequality, Miclo [25] proved that one can restrict to monotone functions, that is,
if the log-Sobolev inequality is satisfied for the class of monotone functions, then
it holds actually for all functions and with the same constant. Thus combining
with Theorem 4] we obtain the following result.

Theorem 4.5. Assume that there exists two functions a,a € CT(R) such that
o/a € ICT(R), o/a € DCT(R), po > 0, pz > 0 and also a < a < o. Then the log-
Sobolev inequality holds. More precisely the following estimate on the log-Sobolev
constant crg holds:

cLs > 2 min (sup {pa co/a e ICT(R), a < cr} , sup {pa co/a € DCY(R), a < a}) :

In particular if the probability measure p is symmetric, i.e. its density is an even
function, then the latter inequality reduces to

cLs > 2 sup {pa co/a € ICT(R), a = a}.

Unfortunately, such a result cannot be similarly stated for the Beckner inequal-
ity. Indeed, we ignore if the Beckner inequality restricted to the class of monotone
functions is equivalent to the standard Beckner inequality.

5. EXAMPLES

This final part is devoted to illustrate the above functional inequalities by re-
visiting classical examples, for which new estimates on the optimal constants are
derived. We first focus our attention on the case when the diffusion function o is
constant, equal to 1. Then the Sturm-Liouville operator we consider is given by

Lf=f-uy.

where U is some smooth potential. Take U(0) such that =V is a density with
respect to the Lebesgue measure. For the examples we have in mind (except
the Gaussian case), the Bakry-Emery theory is not fully satisfactory since the
Feynman-Kac potential V,, which rewrites since o is constant as

V — g + UI/ — UI/

ag o Y

is not bounded from below by some positive constant. In other words, the potential
U is not strictly convex and can even be concave in a localized region, as for the
double-well example.

Based on his work on Hardy’s inequalities, let us start by recalling the famous re-
sult of Muckenhoupt which characterizes the dynamics satisfying the Poincaré
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inequality on R. See also the paper of Miclo [24] for an approach through the
so-called path method. Denote the quantities

+o0 T T m
B = sup e VW dy/ @Wdy and B, :=sup e VW dy/ VW dy,

m
z>mJT z<mJ—

where m is a median of the probability measure p with density e~V. Finally set
By, :=max{B;, B, }.

Theorem 5.1 (Muckenhoupt). The operator —L has a spectral gap A1 if and only
if By, is finite. More precisely we have the inequalities

! <\ < 2
4B,, ="' T B,
Although the quantity B, might be difficult to estimate, the important point
is the following: every non-trivial upper bound on B,, provides a lower bound on
the spectral gap. Following this observation let us introduce the operator

Lf(z) = f"(z) - |x|*~" Sign(x) f'(2), (5.1)
corresponding to the potential U(z) := |z|*/«a, where a@ > 0 and Sign stands for
the sign function on R. Although the function U might not be C? at the origin,
it does not play an important role in our study and thus can be ignored, at the
price of an unessential regularizing procedure. For o = 1 the reversible probability
measure is the (symmetrized) exponential exponential measure on R whereas for
a = 2 the underlying process is the Ornstein-Uhlenbeck process and p is the
standard Gaussian distribution. It is well-known that the operator —£ admits a
spectral gap if and only if a > 1 and the log-Sobolev inequality is satisfied if and
only if v > 2, cf. for instance [20].

Recall the notation of the potential V, defined in (B1J),

L.(a
V, = —( ) -V,
a
and also p, := inf V, when it exists. Starting with the Poincaré inequality, our

objective is to find some nice function a € CT(R) such that p, > 0. The case
a = 2 in ([&J) is well-known and we have A\; = 1. To recover this result through
Theorem ATl choose a = 1 which gives V, = 1 hence \; > 1. Moreover by the
proof of Theorem [£1] we see that linear functions are extremal and thus A; = 1.
Certainly, this result is expected since the Bakry-Emery theory fits perfectly and
gives the optimal results, or in other words, the choice a = ¢ is optimal.

Let us consider the case « = 1 in (&1]). Using the nice properties of the exponen-
tial distribution, a famous result of Bobkov and Ledoux [8] states that A\; = 1/4.
To recapture this result we proceed as follows. Set a(x) := e~ #I/2. Of course a
is not smooth at the origin but it causes no trouble for the present example. We
have V,, = 0y +1/4 where 0, stands for the Dirac mass at point 0, so that we obtain
A1 > po = 1/4. To get the reverse inequality, apply the Poincaré inequality to the
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sequence of functions z — e®l”l where a < 1/2 and take the limit as a 1 1/2 which
yields A\; < 1/4, and thus the desired equality.

Now we focus on the case a € (1,2) in (B1). Applying Theorem to these
dynamics entails the following lower bound,

_ I'(l/a)
=(a—1)at 2o L (5.2)
I((3—a)/a)
where T is the well-known Gamma function T'(u) := [;"* 2%t e~® dx, u > 0. Such
a result might be compared with that obtained from the Muckenhoupt criterion.
More precisely since p is symmetric then it has median 0 and we have Bf = B .
Therefore we get

Bf = sup e Y /O‘dy/ eV dy
0

x>0 Jx
< a¥*T(1+1/a)?,

where we used the trivial inequality s® — r® > (s — r)® with 0 < r < s, which is
available since @ > 1. Finally Muckenhoupt’s criterion entails the estimate
1

AL > .

'S 40 T(1+ 1/a)?
One notices that our estimate (5.2)) is worse as soon as a ~ 1 (Muckenhoupt’s
estimate is sharp for @ = 1) but is better than (5.3]) otherwise (numerically for
a at least 1.188). In order to obtain a convenient upper bound on A;, we have
to apply the Poincaré inequality with a suitable function. For instance let f be

the p-centered function f(z) := Sign(z)|z|?, where ¢ > 1/2. Then using some
symmetries and a change of variables, we have

)\1 S 8H<f7 f)
Var,,(f)
I'((2e -1
— 52 a—2/a (( € )/Oé)’ (54)
['((2e+1)/a)
Choosing now € = 1 shows that we have the upper bound
)\1 S al—Z/a F(l/a) :
33—« N3 —a)/a)
which is nothing but the lower bound (5.2) times 1/(3 — a)(av — 1).

Another example of interest is given by the case « = 4 in (&.]). Here the lack of
strict convexity of the potential U is located at the origin. Letting a := " where
W is a smooth function to be chosen later, we have

Lo(a)

‘/;L — —+UI/
a

(5.3)
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" al
— - _'_ ba - _'_ U/I
a a
— W/I 4 (W/)2 + baw/ + UI/
— W/I - (W/>2 o U/ WI 4 U/I

7\ 2 2
— W/I _ W/ + Z _'_ (U ) + UI/
2 4
U// (U/)Q
— Z/ - Z2 =
+ 2 + 4 7

with Z := W'+ U’ /2. One of the simplest choice is to take Z(z) := ex with ¢ > 0
to be chosen below, that is,

Obviously, one could choose for Z a polynomial of higher degree but the opti-
mization below would become much more delicate. Plugging then into the above
expression entails

4 +7—€LU

20 3
_ f - < 2) 2 ]
€+£R{4+(2 € :c}

Taking ¢ := \/3>/2 we get p, = \/% and therefore we obtain A; > \/% ~
1.224 which is better than Muckenhoupt’s estimate (B.3]) which only yields A; >
1/81(5/4)? ~ 0.152. Together with the upper bound (5.4)), also available for o = 4
and numerically minimal for € ~ 0.854 with the value ~ 1.426, we obtain for this
example \; € [1.224, 1.426].

The last example we have in mind is the case of the double-well potential. For
instance let U be given by

rzeR

1\ 2 "
pa — e—l—mf{(U) U 22}

Uz) :=2*/4 — B2*/2, x €R, (5.5)

with S > 0. Such a potential is convex at infinity but exhibits a concave region
near the origin, which increases as  does. These dynamics satisfy the functional
inequalities of interest (Poincaré and log-Sobolev) thanks to the strict convexity
at infinity and using perturbation arguments or Wang’s criterion on exponential
integrability, see for instance [32]. Using the same method as before and with the
same choice of function a = " with

U(x) ex? xt B e\
Wi(z) = — T (2 E
(z) 5 3 s T\1tg)
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yields to the following estimate:

B ‘ (U/)Q " 5 5
P = 5+mlgﬂg{ 1 + 5 @

B B . oy 2 3 9\ o
= 8—54—;2[& Z(Jf —B)—i‘(i—é‘)l’ .
For instance if 0 < 8 < v/6 then taking ¢ := 1/3/2 the minimum of V, is attained

in 0 and thus p, = /3/2 — 8 > 0. Otherwise the case > /6 requires tedious
computations to find a good parameter € such that p, > 0, meaning that the
concave region between the two wells is large.

Now we turn to the case of log-Sobolev inequalities. Once again our goal is to
find a nice test function a € C(R) such that p, > 0 but under the additional
monotonicity constraint of Theorem [A.5. Recall that we have taken the diffusion
function o to be constant and equal to 1 in all the examples of interest, hence the
statement of Theorem reduces to

cLs > 2 sup {pa ra € ICTY(R), a < 1}.

Let us investigate our previous examples. As mentioned above, the dynamics (5.1])
satisfies the log-Sobolev inequality if and only if & > 2. For the Ornstein-Uhlenbeck
potential corresponding to the case a = 2, it is well-known that ¢ g = 2. By taking
a = 1 as for the Poincaré inequality we get cpg > 2. Since 2 =2 A\; = cp > crg, We
obtain crs = 2. We can also recover that the exponential functions f,(z) := e"* are
extremal for the log-Sobolev inequality. Indeed, using the famous commutation
relation
(Pg) = ¢ PAg).

available for every smooth positive function g, it can be shown that the equality
holds in the inequality (3.8)) of Theorem 1 that is,

© (Ptfm (Ptfﬁ),> = e_Zt Pt@(fm ff;)’

where in the log-Sobolev case O(r,s) := s?/r with r > 0 and s € R. Then it is

enough to observe that the equality is conserved in all the steps of the proof of
Theorem (.41

We now turn to the two other examples, i.e. the case of the generator (B.1) for
a > 2 and the double-well potential defined in (5.5). As before we set a := eV
and since we require a to be increasing, let W' := e# where A is some convenient
function to be chosen below. As for the spectral gap, we have for every = € R,

Vo) = W"(z) = (W)(z) = U'(x) W'(x) + U"(2)
= (A'(:c) — e — Sign(x) |x\o‘_1) A (a0 — 1) |z]*72

In order to obtain p, > 0 with furthermore a =< 1, we are looking for some
function A increasing in a neighborhood of 0, going to —oo as & — 400 so that e
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is integrable on R with respect to the Lebesgue measure, and which does not tend
to +00 as © — —oo. Maybe far from optimality, an example is given by A(zx) :=
—(ex — ~y)?, where for each example of interest the non-null numbers ¢ and v are
chosen conveniently of the same sign. For instance in the case a = 4 the choices
e = 1 and v = 1 entail, using numerical computations, the lower bound p, > 0.594.
Together with the upper bound ¢ g < 2X\; we obtain cpg € [1.188,2.852].

For the double-well example, the potential V, reads as
Va(z) = (A'(z) — @ — 23 + Ba) @ 4 327 — B.

Once again the choice of A(z) = —(ex —~)?, where ¢, are found such that V, > 0
in a neighborhood of 0, allows us to obtain p, > 0. For instance if § = 1/2 then set
e = 1.28 and v = 1 so that we get p, > 0.22 using again numerical computations
and thus crg > 0.44.

Let us achieve this work by considering an example involving a non-constant
diffusion function o. Given some potential U, we assume once again that the
probability measure . has density proportional to e~V. Such a measure is reversible
with respect to the following dynamics

Ef _ O_Qf//+<20_0/_02U/) f/,

where o is an arbitrary smooth function. We focus on the generalized Cauchy
measure p with density proportional to (1 + 22)~%, where 3 > 1/2. This means
that the potential U is given by

U(z) = Blog(l +2?), z€R.
Denote Z3 the normalization constant,
Zym [ o _TUATG-17)
S e (L a?)f r(8) '
It is known that these dynamics do not satisfy the Poincaré inequality with the
choice ¢ = 1 since the distance function d, is not exponentially integrable. To
overcome this difficulty we keep the same measure p and choose conveniently the

diffusion function o. By a recent result of Bobkov and Ledoux [9], the Poincaré
inequality is satisfied with o(z) := 1 + 22, i.e. for every f € D(E,),

b—1
= Van,(f) < [ (1+a) (f/@)° plda).
With this choice of diffusion function, brief computations give the potential
Lo 1
VU - == _ 2 P 277/
(x) . ( oo —o*U )
— _O_O_/I +UUIU/+U2UI/
26 —1

1422
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Hence by Theorem we obtain for every 5 > 3/2 the following lower bound on
the spectral gap Ai:
26-1)Zs _(26-1)(8—3/2)
Zg_1 g—1 ’
which can be compared to the constant above (§ —1)/2.

AL >

Moreover the log-Sobolev inequality holds with the different diffusion function
d(z) := 1+ 22 cf. [9], and with constant cr.g > 4(3 — 1) at least for 8 > 1, that
is, for every f € D(&,) such that log f € D(£,,),

48 =1 Ent, (f) < [ (1+3%)" (@) (log f(x))' p(da).

The Bakry-Emery criterion, i.e. the choice a = & in Theorem B above, allows us
to recover this result since we have

Vi) =2(B—-1)(14+2%), zeR,
and taking the infimum yields p; = 2(5 — 1).
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