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Abstract

We prove a refined contraction inequality for diffusion semigroups with respect to the Wasser-
stein distance on a Riemannian manifold taking account of the dimension. The result generalizes
in a Riemannian context, the dimensional contraction established in [BGG13] for the Euclidean
heat equation. The theorem is proved by using a dimensional coercive estimate for the Hodge-de
Rham semigroup on 1-forms.

Key words: Diffusion equations, Wasserstein distance, Hodge-de Rham operator, Curvature-
dimension bounds.
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1 Introduction

The von Renesse-Sturm Theorem (c.f. [vRS05]) insures that the contraction of the heat equation
on a Riemannian manifold with respect to the Wasserstein distance is equivalent to a lower
bound of the Ricci curvature. This result is one of the first theorem relating the Wasserstein
distance and the Ricci curvature, actually there are many extensions of this result including on
a metric measurable space. One of the problem is to take account of the dimension into such
contraction.

Let us explain the history of the result and its extensions. For simplicity we focus on the
heat equation on a Riemannian manifold. All of these results have been proved by the authors
in a context of a general diffusion semigroup on a manifold or more general spaces. Let A be
the Laplace-Beltrami operator on a smooth Riemannian manifold (M,g) and let P.f be the
solution of the heat equation dyu = Au with f as the initial condition.

The von Renesse-Sturm Theorem states that: there exists R € R, such that

Wg(Ptfdx,Ptgdx) < 672RtW22(deE,gd$), vVt >0,

for any f,g probability densities with respect to dx (the Riemannian measure) if and only if
Riccig > R (uniformly in M) where Riccigy is the Ricci tensor of (M, g). The Wasserstein
distance is as usual denoted W5.
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They are actually many proofs and extensions of this result, one can see for instance [Wan04,
OWO05, AGS08, Kuw10, Wanl11, BGL13a, BGL13b, Sav13|.

Recently, many extensions have been given taking account of the dimension of the manifold.
For instance in [Kuw13, BGL13b] the authors prove that if M is of dimension n with a non-
negative Ricci curvature, then

W2(P, fde, Pogdx) < W3(fda, gdz) + 2n(v/5 — VD)2, Vs,t >0, (1)

for densities f and g. Non-negative curvature condition has been removed in [Kuwl3, EKS13,
GM13]. The main extensions are the following:

e In [Kuwl3|, K. Kuwada proves that the Ricci curvature is bounded from below by R € R
if and only if

W2(P;fdx, Pygdx) < A(s,t, R\W3(fdx, gdx) + B(s,t,n, R), Vs,t >0,

for probability densities f, g with respect to dz, for appropriate functions A, B > 0.

e In [EKS13], M. Erbar, K. Kuwada and K.-T. Sturm prove that the Ricci curvature of the
n-dimensional manifold M is bounded from below by a constant R € R if and only if

1 ’ 1 i
s <§W2(Ptfdx,Psgdx)> < e M) g <§Wz(fdw,gdx)>

noq 6—R(s+t>)M @)
2(t+s)
for any s,t > 0 and any probability densities f and g. Here s,(x) = sin(y/rz)/y/r if r > 0,
sr(z) = sinh(v/—rz)/v/—r if r <0 and so(z) = x, hence recovering (1) for R = 0.

e In [BGG13] we prove that the classical heat equation in the Euclidean space R™ satisfies,
for any f, g probability densities with respect to the Lebesgue measure A,

where Ent is the Entropy (it will be defined later).

e On the same way, again in [BGG13], we prove a more general result for a n-dimensional
Riemannian manifold with a Ricci curvature bounded form bellow by R and for the Markov
transportation distance T (a new distance on measures). We obtain for any f and g,

¢

T2(P, fdx, Pgdx) < e 2PT2(fdx, gdx) — %/ 672R(t7”)(Entu(Pug) - EntH(Puf))2du. t>0.
0

The goal of this paper is to prove the previous inequality for the Wasserstein distance instead

the Markov transportation distance, in other words to prove inequality (3) on a n-dimensional

Riemannian manifold with a lower bound on the Ricci curvature.

The main result of this short paper can be stated as follow, let du = e~Ydx be a probability
measure with ¢ a smooth function on M (for the sequel the manifold will be compact). We
denote by (F;):>0 the Markov semigroup associated to the generator L = A — V¥ - V. (It is
reversible in L?(y).) Then under the curvature-dimension condition

1
Riccig + Hess(¥) > R — EV\P ® VY, (4)



for some R € R and m > n, then for any probability densities f, g and any ¢ > 0,

_ A 2
W3 (P fu, Pogp) < e *BW3(fu, gn) - = /0 e 2= [Ent,, (P,g) — Ent, (P, f) | du.

The main advantage of such inequality with respect to (2) is to obtain a contraction inequality
with the same time ¢ instead two different times s and t. Moreover, the additional term is given
with a minus sign which shows the improvement given by the dimension.

The strategy used to prove such inequality is the Benamou-Brenier dynamical formulation
of Wasserstein distance associated to a coercive bounds on the Hodge-de Rham semigroup.

The paper is organized as follow. First in Section 2, we recalled the Riemannian setting
and the Wasserstein distance through the Benamou-Brenier dynamical formulation. We need
to introduce the Hodge-de Rham operator on forms and its associated semigroup. In Section 3,
we are improving the Bochner-Lichnerowicz-Weitzenbock identity for 1-forms to get coercive
inequality for the Hodge-de Rham semigroup. Finally in Section 4 the main result is proved.

For simplicity reasons, the result will be stated and proved in the context of a compact Rie-
mannian manifold. The generalization of this result in a metric space, including the equivalence
with respect to the condition (4), is actually a project with F. Bolley, N. Gigli and A. Guillin.
The method will be radically different since we will use the definition of the heat equation as
gradient flow of the Entropy with respect to the Wasserstein distance.

2 Framework and main result

2.1 Geometrics tools

Conventions and notations: Let (M, g) be a n-dimensional complete, connected, compact
and differentiable Riemannian manifold without boundary. We assume for simplicity that the
manifold is C*°. For each © € M we denote by T, M the tangent space to M and by TM the
whole tangent bundle of M. Moreover g, is a symmetric definite positive quadratic form on
T, M, in a local basis of T, M (e;)i1<i<n, 9= = (gij). (For simplicity, the x dependance of the
metric g is omitted.) For every z,y € M, d(x,y) denotes the usual (Riemannian) distance and
dx its measure. In the sequel we will use the Einstein’s convention of summation over repeated
indices: x;y° = >0 @y, 2lgiyt = S0 2lgiy.

The Riemannian scalar product between two tensors X and Y is denoted X -Y, its associated
norm is noted |X| (depending on g). For instance, locally in a basis (e;)1<i<p for two smooth
functions f,h : M — R, Vf-Vh = 8;fg”0;h where (¢"/) = (g;;)!. As usual the covariant
derivative in the direction e; of a tensor X (vector field or form) is noted V;X. The geometric
musicology will be used in force, for instance Vif = ¢V, f = g9, f or VIX = g¥V;X. If w is
a 1-form then w* is its dual representation as a vector field with components w? = g% wj. The
Ricci tensor of (M, g) is noted Riccig.

The Laplace-Beltrami operator A is acting on smooth functions f,

Af=V-VJ,

where V- is the divergence operator acting on vector fields, V- X = V;X? for every vector field
X. (We use the analyst’s convention with respect to the sign.) A smooth function (or form) is



a C*-function (or form). The divergence operator V- satisfies for any smooth vector fields X
and any smooth functions f,

/MV-dex: —/M(Sdf-de.

where 0 is the divergence operator on 1-form
Sw = Vw' = gijviwj = gij(aiwj - Ffjwp),

where F’i’j are Christoffel symbols. Operators § and V- are related by the formula dw = V - w*,
for any 1-forms w.

The heat semigroup: Let ¥ : M — R be a fixed C*®-function. Let u(dx) = e~¥dx and since
M is compact we can assume that p is a probability measure. Let Lf = Af — V-V f, for any
smooth functions f. Since the manifold is compact, the operator L defined a unique Markov
semigroup (P;)¢>0 on L?(u) ((M,u,T) is then a compact Markov triple as defined in [BGL13a,
Chap. 3]). This semigroup is symmetric in L?(x) and for any f, P.f is solution of the equation
Oyu = Lu with f as the initial condition. If f is a probability density (with respect to p) then
for all t > 0, P, fu remains a probability measure. Finally, for any smooth functions f and g on

M
/M fLgdp = /M gLfu=— /M Vf-Vgdu=— /MF(f, 9)dpu,

where I' is Carré du champ operator defined on functions, I'(f,g) = Vf - Vg. Let Vg - X =
V-X —VVU.- X, where X is a vector field, the generator L takes the form

)

L=Vyg- V.
As before we note by dy the divergence operator acting on forms:
dyw = Vy - w™. (5)

The following integration by parts is valid for any smooth 1-forms w and functions f,

/M Spwf dp = — /Mw - dfdp.

The Hodge-de Rham semigroup: Connected to the heat semigroup (associated to the
generator L) one can define the Hodge-de Rham semigroup. As explained in this context
in [Bak87] the Hodge-de Rham (modified) operator is acting on smooth 1-form,

T = (6L + 6@QdV), (6)

where d® is the differential operator acting on i-forms and 5\(1? is its adjoint operator in L?(u) (in
the sequel, we omit the exponent (7)). For computations, we use the Hodge-de Rham operator
toward the Weitzenbock formula, that is for any 1 <1 < n,

(f(,u)Z = ViViw; — (vapw)l. — Ricci(L)(w*, e;) = VFVw; — VROV w; — Ricci(L)(w*, ), (7)

where Ricci(L) = Riccig+Hess(V) is the so-called Bakry-Emery tensor (see for instance [Bak87,
Prop. 1.5]). (Again, we use the analyst’s convention with respect to the sign.)



%
Again, since M is compact, the operator L involves a semigroup (R;);>0 on 1-forms. It is
also symmetric in L?(du), for any smooth 1-forms w and 7,

/w-fnd,u:/ n-fwdu.
M M

Then for any smooth 1-forms w, Riw is the solution of Ju = fu where wu : [0,00) X M +— TM*
(T'M* is the cotangent bundle) with w as the initial condition. The details of the construction
of the Hodge-de Rham semigroup can be found in [Bak87] (see also the references therein).

The Hodge-de Rham semigroup is related to the heat equation by the following commutation
property: for any smooth 1-forms w and t > 0,

Pt(Sq;w = 5q/Rtw. (8)

The easiest way to prove this fundamental identity is to use the definition (6) since 6\(1,1 )5\(1,2 ) =o.

2.2 The Wasserstein distance

Let P2 (M) be the set of probability measures in M with a finite second moment [, d(zo, z)%dp <
oo for some zg € M. The Wasserstein distance between two probability measures vq,vy €
Pa(M), is defined by

_ ) 1/2
Waln,vg) =int ([ ain(ey)
X

where the infimum runs over all probability measures 7 in M x M with marginals g and v. We
refer to the monumental work [Vil09] for a reference presentation of this distance, its interplay
with the optimal transportation problem and many other issues.

The Wasserstein distance has a dynamical formulation: for any probabilities measure vy, vo €
Py (M)’

1
W21, ) — in / / inPdpds,
0 M

where the infimum is running over all path of probabilities (jis)se[0,1) and ns € TM™* satisfying
in the distributional sense
{ Ospis + 0(psns) = 0

Mo =V, U1 = V2.
The Euclidean case has been proved by Benamou-Brenier in [BB00] and the Riemannian case
by F. Otto and M. Westdickenberg an the other hand by L. De Pascale, M. S. Gelli and L.
Granieri in [OW05, DPGGO6].
Let ws = nsps where d% = ps, in [OWO05] the authors state that for any f and g, smooth
and positive probability densities (with respect to u), fu, gu € Po(M) since M is compact,

2
W3 (f, gp) = mf/ /M e ;' dpds, 9)

where the infimum is running over smooth couples (ps,ws)sejo,1] Where for any s € [0, 1], ps is a
positive probability density (with respect to p) and ws is a 1-form, satisfying
{ (95,05 + dgws =0
po=1[ p1=g.
This dynamical formulation of optimal transportation has been manly used to get contraction

result or Evolutional Variational Inequality (see e.g. [DNS09, DNS12, BGG13]). These papers
are the starting point of this article.



2.3 Main result

We can now state the main result of this short paper.

Theorem 2.1 (Dimensional contraction in Wasserstein distance) Let (M,g) be a C*,
connected, complete and compact Riemannian manifold of dimension n. We assume that there
erits R € R and m > n such that uniformly in M,

1
Ricci(L) > R— ——VU @ V. (10)
m—n

Then for any probability densities f, g with respect to p such that fu, gu € Po(M) and anyt > 0,
) t

W3(Pofu, Pugp) < e *PW3(fu, gp) — —/ e 2Rt [Ent,, (Pug) — Ent,(P.f) | du, (1)
m Jo

where Ent, (h) = fM hlog hdu for every probability density h (with respect to ).

Remark 2.2 When m — oo we recover the von Renesse-Sturm result: the exponential contrac-
tion of the heat equation with resect to the Wasserstein distance. When ¢ = 0, one can choose
m = n, and then the Laplace-Beltrami operator satisfies the condition (10) under a lower bound
on the Ricci curvature.

As it will be explained in Remark 3.7, condition (10) is equivalent to the so-called Bakry-
Emery curvature-dimension condition CD(R,m).

3 Coercive inequality for the Hodge-de Rham semi-
group

The next proposition is a refined Bochner-Lichnerowicz-Weitzenbock formula for 1-forms.

Proposition 3.1 (Refined Bochner-Lichnerowicz-Weitzenbock formula) For any smooth
1-forms a,n and any a € R,

2
P Tt 200 dinf? + 4a?|oPnf? = (Vo + 20 ©nf? + Ricci(L)(p".w"). (12

where |Vn + 2aa @ 1| has to be understood as the norm of the tensor Vin; + 2ac;n;.

%
When ¥ =0 let A be the usual Hodge-de Rham operator. The Weitzenbock (7) implies
— —
Lw= Aw — Vygw — Hess(¢) (w*, ). (13)
According to Lemma 3.2, equation (12) is equivalent to the equation

2
% . . * *
Al ) Rt 200 - dinf? + 0% P = [V + 200 & nf? + Riceig(n "),
which will be proved in Proposition 3.3. When a = 0, equation (12) is classic and is the starting
point of our proof.

Next Lemma is classic in Riemannian geometry (see for instance [Lich8, p. 3]).



Lemma 3.2 For any I-forms n and any 1 < k <n, <d@)k = n'Vin;.
Proposition 3.3 For any smooth 1-forms a, n and any a € R,

2
Ay Ryt 200 dinf? + 4a?laP o = 90 + 200 @ of? + Riceig(n', ). (14)

Proof
< The Bochner-Lichnerowicz-Weitzenbock formula (c.f. [Lich8, P. 3]) insures that for any
smooth 1-forms w,

w|?

Alel®

W N — IVw|? + Riccig(w*, w*), (15)

recall that |Vw|? = V,w 39" L g7kN7 1wy, is the square of the norm of the 2-tensor Viw;.
The idea is to change of variables into this formula. We would like to prove this result at
some xg € M which is supposed to be fixed. Let

w=(ag+1)n+afa,

where 1 and « are 1-forms and f, g are actually smooth functions satisfying f(zo) = g(zo) = 0.
First we have

w? = (ag + 1)*In|* + a® f2|e® + 2a(ag + 1) fo - .

Since, for any smooth functions F' and G we have A(FG) = 2I'(F,G) + FAG + GAF, where
I" is the carré du champ operator, a straight forward computation gives at the point xg,

Alw|? = 4al'(g, |n|*) + 2a|n|*Ag + 2a°|n*|Vg|* + Aln|* + 2a*|a*|V |
+4al'(f,n - @) +4a*(n - )T(f, g) + 2a(n - a) Af.

Since w(xg) = n(zo), we have in xo,
- - - -
2w+ Aw = 2anA(gn) + 2nAn+ 2anA(fa).
Thanks to Lemma 3.5, at the point xy (recall that f(z¢) = g(z¢) = 0),
- 5 -
2w - Aw = 2a|n|"Ag + 4an - Vygn + 2nAn + 2an - aAf + 4an - Vypa.

Moreover, at the point xg,

Vol? = [Viw;* = a®[n’T(g) + [Vans |* + a’T(f)laf® + 2a1P Vg Viry;
+ 2aVifozijj + 2a2njvigvifaj,

and Riccig(w*,w*) = Riccig(n*,n*). At the point zo, the identity (15) applied to w, becomes

—n&n+2aL(g, 1) + a®InT(g) + a*[al’T(f) + 2aT(f.n - )

+2a%(n - )T(f, 9) — 2an - Vygn — 2an - Vyja = a®[n*T(g) + [Viny[?
+a®T(f)|al® + 2a V'gVin; + 2aV' fa?Vin; + 2a*n;VigV' fo? + Riccig(n*,n*)

W
2



Let now assume that f and g satisfied moreover df (xg) = n(x¢) and dg(xo) = a(xg) (which is
allays possible), we obtain

2
%
Al Ry 4 200 Dl + 40Pl

= da®[n*|af® — 2an - V(1 - a) + 2an - Van — 2an - Vya + [V
+ 2an’ &'V;n; + 2an' e’ Vin; + Riccig(n*,n*).
Then Lemma 3.4 implies that
4a2|77|2|oz|2 —2an-d(n-a)+2an-Van —2an - Vnoz|ij|2 + 2a77jozivi77j + 2a77iozijj
= 4a®|n*|a)? + dan’ &'V + Vin; Vi) = [V + 2a0 @ )2,

which implies the identity (14). >
The next lemma is classic in the Riemannian context and we skip the proof.

Lemma 3.4 For any 1-forms n and o, d(n-«a) =Vn-a+ Va-n.

The next result can be seen as a kind of diffusion property as defined in [BGL13a]. The
result is probably classic but I didn’t find it in the literature.

Lemma 3.5 For any smooth functions f and 1-form w,

— —

A(fw) = fA(w) +wAf+2Vym. (16)
In other words, for any i, (K(fw)) = f(X(w))Z + wiAf + 2V fV ;.

i
Proof
< The Weitzenbock formula (7) insures that

(X(fw))Z = VF*Vi(fw); — Riccig(fw*,e;) = V*V(fw); — fRiccig(w*, e;).
Now, using in force the formula Vi (fw); = w;iOcf + fViwi, we get

VEVL(fw)i = ¢*ViVi(fw)i
= ¢ (AVi(fw)i = TLVi(fw)p — TV, (fw)i)
= g™ = T)Opf)wi + f9"(B1(Viw)s — T} (Vpw)i — Th(Viw),)
—l—gkl (8lwlakf — 8kf1“f’l.wp + 6lf(ka),)
9" (ViViHwi + fgVViwi + 20" 0 f Vw0
wiAf + fVJijZ- + QVJijUJZ‘ =w;Af + fV]iji + 2vawi,

which implies (16). >
Finally we can state our main estimation:

Corollary 3.6 Assume that there exits R € R and m > n such that uniformly in M,

Ricci(L) > R —

VU © V. (17)

m—n

Then for any smooth 1-forms n, o and a € R, (with dy defined in (5)),

2
LM —n- fn + 2aa - d|n* + 4a*|a?*|n|* >

5 (6y7m + 2ac - n)? + R|n)?. (18)

1
m



Proof
< From (12) we only have to verify

1
|V + 2aa @ n|* 4+ Ricei(L)(n*,n*) > E((Sqﬂ] + 2aa - n)? + Rin|?.

Let € M and let assume that (e;)1<i<p is an orthonormal basis of T, M. Then the left hand
side can be written

n
|V + 2a0 @ n|* + Ricci(L)(n*,n*) = Z (Vinj + 2acn;)* + Ricci(L)(n*,n*)
ij=1
> Z(Vmi + 2a0;n;)* + Ricci(L)(n*,n*) > E(Z Vini + 2ac-1)” + Ricci(L)(n*,n*),
i=1 i=1

from the Cauchy-Schwartz inequality. So it remains to prove that for any t € R

1 1
(t + 2ac - )2 + Ricci(L)(n*,n*) = —(t — dip - n + 2aa - ) + R|n|?,

" m'
where t = dn = 37"} Vin; (recall that (e;) is an orthonormal basis). The formula is valid since
m > n and from (17) the discriminant of this two order polynomial function in variable ¢ is
non-positive (it doesn’t depend on the parameter a). >

Remark 3.7 (Link with the curvature-dimension condition) The so-called Bakry—Emery
curvature-dimension condition CD(R,m) for an operator L is satisfied when for every smooth
function f,

Da(f) > RI(7) + (L)%
where
Caf) = Ta(f, ) = 5 (E0() - 20(, L)),

The same procedure in the case of closed 1-forms has been stated in [Bak94] (see also [ABCT 00,
Chap. 5]) in the context of I's-calculus. It is proved that if n = df and o = dg, then under the
curvature-dimension inequality C D(R,m), and any a € R,

Ca(f) + 2aT(f,T(g)) + 4a°T(f)T(g) > —(Lf + 2aT(f,))? + pT(f), (19)

which is (18) for closed 1-form. Moreover, inequality (19) for every function f (with a =0) is
equivalent to CD(R, m). Since inequality (18) is a generalization of (19), it is also equivalent
to (17) and then to CD(R,m).

We can now give the main estimation of our semigroups:

Theorem 3.8 (Coercive estimation) Assume that there exits R € R, m > n such that,

1
Ricci(L) > R— ——VUV @ VU, (20)
m-—n
Then for any smooth 1-forms w and smooth functions g > 0, for any t > 0,
| Ruw|? ont p (W] 2 /t e 2Hu 2
L < e2mip (L) - 2 Pidgw — Py(d(log Pr_yg) - Ri—yw)] du. 21
Pg s € t g m Jy Ptg[t\pw u((Ogtug) tuw)] U ( )



Proof
< For regularity problem, one can assume that there exists € > 0 such that g = f 4 ¢ with
f > 0and then € — 0 in (21). Let w be a smooth 1-form and ¢ > 0. For any s € [0, ¢], we define

|Ri—sw|?
A(s) = Py .
(5) ( Pi_sg )
For any s € [0, 1],

2 . 2
|Rt73W| ) _ 2Rt73w th,sw —|—LPt_Sg|Rtisw| >

N(s)=P,(L
() = Pu (L( P g Pr g (Pr_sg)?

Since for any smooth functions F, G, L(FG) = 2I'(F,G) + FLG 4+ GLF, the identity becomes,
with n = R;_sw and G = P;_4g,

2

— 2 5 1 9
=0 Ln+ Z5InPT(G) + ZLin?)

N(s) = P = 2T (%, @)

= P2 (B~ Ty - T 105 G) + M0 )]

Corollary 3.6 appied to a = dlog G and a = —1/2, implies

N(s) > 2P (L (s — oz G) - )”) + 2rP (120,

Thanks to the Cauchy-Schwarz inequality,

P (o = d(0g @) -0)?) > 5 [P (G — d(0g G) )|

Since PsG = P;P,_sg = P,g and from (8), P;0y R;—sw = Pdgw, the inequality becomes

9 6—2R8

(A(s)efQRs)’ > [Pt&pw — P (d(log P_sq) - Rt,sw)} 2.

m  Pig

The integration over s € [0,¢] of the previous inequality implies (21). >

4 Proof of Theorem 2.1

< Regularity assumption: Let f. = (P.f+¢)/(14+¢) and g. = (P-g+¢)/(14¢), fore > 0. The
probability measure f.p (resp. g-u) converges weakly to fu (resp. gu), when e — 0 and since M
is compact W3 (f-p, g-p) converges to Wa(fu, gu). The same is also true for W3 (P, fopu, Pigeft)-
Thus, on can assume that f and g are two smooth functions satisfying f, g > ¢ for some € > 0.

Contraction inequality: Let f,g > ¢, be two smooth functions and let (ps,ws)se[o,1] be a
smooth couple satisfying

po=1Ff p1=g.
For any t > 0, from the commutation property (8), the couple (P ps, Riws)se[o,1) satisfies

{ Osps + dpws =0 (22)

(23)

{ asPtps + 6¢Rtws =0
Pipo = P f, Pipr= Pyg.

10



On can apply Theorem 3.8 to get

1 2 1 2
/ / L%tws‘ duds < e_QRt/ / ’ ws| ——duds
o Ju Bips 0o JM Ps

9 [l gt P,dgws — Pu(d(log Pr_ups) - Ri—uws)]”
——/ / e_QR“/ [Py (d(10g Prups) - Fu s dududs. (24)
o Jo M Pips

Cauchy-Schwarz inequality implies

2

/ [Pt(s\lfws - Pu(d(log Pt—ups) : Rt—uws)] d,u
M

Pips

= Ptlps [/M<Pt5\pws — P,(d(log Pi_yps) - Rtfuws))d,u} 2:[/Mal(log Py_ups) - Rtfuwsdu] 2,

since fM Pogwsdp = fM dywsdp = 0. Integrating over s € [0, 1], thanks again to the Cauchy-
Schwartz inequality,

1 2 1 2
/ [/ V(logPt_upS)-Rt_uwsdu] ds > [/ / d(log Pt_ups)-Rt_uwsd,uds}
o “Jm 0o Jm
— [Ent, (P f) — Ent,(Pr_ug)]?,

since coming from (23) we have (since M is compact, the next integration by parts is valid)

d d
_Ent,u(Ptfups) = - / Py_ypslog Pr_ypsdp = / asPtfups log Py psdp
ds ds M M

= _/ Oop Ry yws log Pt—upsdlu' = / Ry yws - d(log Pt—ups)dﬂ-
M M

The inequality (24) becomes

U [ |Ruws|? P Jwsl?
/ / ———duds SeQRt/ / ——duds / —2hu EH‘C (Pt «f) — Ent (Pt ug)] du
o Ju bips 0o JM Ps m

Thanks to the Brenier-Benamou formulation (9) with respect P;fu and Pigpu,

Wg 2 _
W3 (P fu, Pigp) < 2Rt/ / |p| duds — m/ 2R [Ent,, (Py—y f) — Enty,(Pr—ug) | *du.
M S

Taking now the infimum over all couples (ps,ws)seo,1) satisfying (22),

_ 2 (" opu 2
W2(Pifu, Pigp) < e W2 (fu, gu) — ~ /0 e 21 [Ent, Py f) — Ent,(Pi—ug) | “du,

which is the inequality desired changing t — u by u. >
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