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Dimensional improvements of the logarithmic Sobolev, Talagrand and
Brascamp-Lieb inequalities

Francois Bolley! Ivan Gentil' and Arnaud Guillin?
July 3, 2015

Abstract

In this work we consider dimensional improvements of the logarithmic Sobolev, Talagrand and Brascamp-
Lieb inequalities. For this we use optimal transport methods and the Borell-Brascamp-Lieb inequality.
These refinements can be written as a deficit in the classical inequalities. They have the right scale with
respect to the dimension. They lead to sharpened concentration properties as well as refined contraction
bounds, convergence to equilibrium and short time behaviour for Fokker-Planck equations.

Key words: Logarithmic Sobolev inequality, Talagrand inequality, Brascamp-Lieb inequality, Fokker-
Planck equations, optimal transport.

Introduction

We shall be concerned with diverse ways of measuring and bounding the distance between probability
measures, and the links between them. We will focus on three main inequalities that we now describe.

e A probability measure p on R™ satisfies a logarithmic Sobolev inequality with constant R > 0 (see [3]
for instance) if for all probability measures v in R™, absolutely continuous with respect to p,

L ). (1)

< —
Hlp) < 57

Here H and I are the relative entropy and the Fisher information, defined for f = Z—Z by

V£I?
du.
7dn

e A probability measure p in R™ satisfies a Talagrand transportation inequality [35] with constant
R > 0 if for all v absolutely continuous with respect to u

Hlw = Ent,(f) = [ flogfdn  and 1) = [

W3 () < S H ). 2

Here Wy is the Monge-Kantorovich-Wasserstein distance; it is defined for 4 and v in P»(R™) by

i = (] W—wfwwaw)UQ
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where 7 runs over the set of (coupling) measures on R™ x R™ with respective marginals p and v.
We let P,(R™) be the space of probability measures p on R™ with finite second moment, that is,
[ |z?du(x) < +oo (see [1], [36]).

By the Otto-Villani Theorem [34], the logarithmic Sobolev inequality (1) implies the Talagrand
inequality (2) with the same constant (see also [6], [36, Chap. 22]).

e Let 4 be a probability measure in R” with density e~" where V is a C? and strictly convex function.
Then the Brascamp-Lieb inequality asserts that for all smooth functions f,

Var,(f / Vf-Hess(V)"'Vfdpu. (3)

Here Var,(f) = [ f?du — ([ fdu)? is the variance of f under the measure pu, see [3, Sect 4.9.1] for
instance.

The standard Gaussian measure v in R" with density e~ for V(z) = |¢|?/2 + nlog(2n)/2, satisfies
the three inequalities (1), (2) and (3) with R = 1. In fact, in the Gaussian case, the Brascamp-Lieb
inequality (3) can be obtained from (1) by linearisation, namely by taking v = fu with f close to 1.
Let us note that in this case Hess(V) = Id,,, and the Brascamp-Lieb inequality becomes the Poincaré

inequality. Moreover these inequalities are optimal for the Gaussian measure: by direct computation,

equality holds in (1) and (2) for translations of ~, that is, for measures v = exp(a-x — u)v with a € R™;

equality holds in (3) for f(z) =b-x, b € R™ (see [3, Chap. 4 and 5]).

Inequalities (1), (2) and (3) share the significant property of tensorisation, leading to possible constants R
independent of the dimension of the space. In other words, if a probability measure p satisfies one of these
three inequalities with constant R > 0, then for any N € N*, the product measure u”¥ = @~ satisfies
the same inequality with the same constant R. This can be interesting in applications to problems set in
large or infinite dimensions.

However, for regularity of integrability arguments, one may need more precise forms capturing the pre-
cise dependence on the dimension. Such dimension dependent improvements have been observed in the
Gaussian case. Namely, the dimensional improvement

Hvly) < /|m| dv— 2+ Biog (14 %(I(u|,u)+n—/|m|2dy)) ()

of the logarithmic Sobolev inequality (1) has been obtained by D. Bakry and M. Ledoux [4] by self-
improvement from the Euclidean logarithmic Sobolev inequality, or by semigroup arguments on the Eu-
clidean heat semigroup (see also [3, Sect. 6.7.1] and the early work [13] by E. Carlen). The dimensional

improvement,
2 1 1
W) < [l o 2mep ([ Shav - g - Lo ) 5)
n

of the Talagrand inequality (2) has been derived in [2]; the argument is based on local hypercontractivity
techniques on an associated Hamilton-Jacobi semigroup and fine properties of the heat semigroup. It has
further been observed in [4] that linearising (4) leads to the dimensional improvement

Var,(1) < [ 195 ar = o [(al? = nppan) ©)

of the Brascamp-Lieb (or Poincaré) inequality (3) for the Gaussian measure (see also [3, Sect. 6.7.1]). On
the other hand, by a spectral analysis of the Ornstein-Uhlenbeck semigroup, the bound

Var,(f) < 3 [IV1Pay+ 5| [vra| (")

has been established in [28, Sect. 6.2]. By the Cauchy-Schwarz inequality, it improves upon (6). Naturally,
both inequalities (6) and (7) are optimal, and equality holds for f(z) = a - x; equality also holds for
f(x) = |z|?, in fact for the first two Hermite polynomials. The above proofs of (4), (5) and (7) are very
specific to the Gaussian case and can not be extended to other measures.



These dimensional improvements can also be written as a deficit in the classical non dimensional ver-
sions (1), (2), (3) of the inequalities: namely, for the logarithmic Sobolev (LST in short) and Talagrand
(T'al in short) inequalities, lower bounds on the quantities

Susr(vln) = 5104w ~ RE(w)  and  Sra(vln) := Hw) — 5 W30 ).

Te problem of dimensional refinement of standard functional inequalities has been recently considered in
an intensive manner. Via the development of refined optimal transportation tools, beautiful results for
the Gaussian isoperimetric inequality were obtained by Figalli-Maggi-Pratelli [23] (see also R. Eldan [18]
or [21] for convex cones). Further recentl results have been obtained on deficit in the logarithmic Sobolev
inequality in the Gaussian case by Figalli-Maggi-Pratelli [24], Indrei-Marcon [30] and Bobkové&eal [7]. In
particular [7] rediscovers (4)) and extends earlier results obtained in dimension one by Barthe-Kolesnikov
[5] on theTalagrand deficit. Fathi-Indrei-Ledoux [20] also considers these deficits, particularly emphasizing
the case where v has additional properties, mainly a Poincaré inequality ensuring better constants in lthe
ogarithmic Sobolev inequality. Very recently D. Cordero-Erausquin [15] has studied refinements of the
Talagrand and Brascamp-Lieb inequalities via optimal transport tools.

In this paper we prove dimensional improvements of logarithmic Sobolev, Talagrand and Brascamp-Lieb
inequality via multiple tools. Let us quote for example C. Villani [36, p. 605]:

There is no well-identified analog of Talagrand inequalities that would take advantage of the
finiteness of the dimension to provide sharper concentration inequalities

as a motivation to investigate further the problem. As we will see there are other striking applications of
these dimensional refinements than sole concentration.

In many cases we will compare our inequalities with other recent extensions. The so-called Bakry—Emery
criterion (or I'y-criterion) ensures that the measure p with density e~V satisfies the logarithmic Sobolev
inequality (1) and Talagrand inequality (2) as soon as the potential V satisfies Hess(V) > RId,, with
R > 0, as symmetric matrices. One of the goal of this paper is to extend the above dimensional inequalities
under this condition with R > 0 or only Hess(V) > 0. Applications to concentration inequalities and
short and long time behaviour for Fokker-Planck equations are also given.

In section 1, we propose a method based on the Borell-Brascamp-Lieb inequality to get dimensional
logarithmic Sobolev inequalities in the spirit of the works [8, 9] by S. Bobkov and M. Ledoux. The
method is based on a general convexity inequality given in Theorem 1.1.

In section 2 we propose a dimensional Talagrand inequality through optimal transportation in the spirit
of Barthe-Kolesnikov [5] and D. Cordero-Erausquin [14] or the recent [15]. In Section 2.1 we apply our
new Talagrand inequality to dimensional concentration inequalities.

Inspired by recent results on the equivalence between contraction and CD(R,n) curvature dimension
condition in abstract measure spaces (see [1, 19, 12]), we consider applications to refined dimensional con-
traction properties under C'D(R, c0); we shall see how the dimension improves the asymptotic behaviour
for Fokker-Planck equations (in the spirit of [10, 11]). In Section 3 we investigate . Using the terminology
of the T's-condition, the associated Markov generator L = A — VV -V does not satisfy a CD(R, n) con-
dition, but only C'D(R,c0). The key point here is to take advantage of the contribution of the diffusion
term, which includes a dimensional term. We shall also see how the dimension influences the short time
smoothing effect, through very simple arguments.

In section 4 we prove two kinds of dimensional Brascamp-Lieb inequalities. Both will follow from a
linearisation argument, in the optimal transport approach and via the Borell-Brascamp-Lieb inequality.
They with be compared with other very recent dimensional refinements of the Brascamp-Lieb inequalities.

Notation: whenever there is no ambiguity we shall respectively use H, I, Ws,0rs; and drq for H(v|u),
I(v|p), Wa(v, 1), 6rsr(v|p) and 674 (v|p). We shall sometimes let p(f) = [ fdp.

1 Logarithmic Sobolev inequalities

The Prékopa-Leindler inequality is a reverse form of the Holder inequality. Let F';, G, H be non-negative
measurable functions on R”, and let s, > 0 be fixed such that ¢t + s = 1. Under the hypothesis

H(tz + sy) > F(xz)'G(y)*



for any z,y € R™, the Prékopa-Leindler inequality ensures that

/dez (/Fdx)t (/de)s

(see [36, Chap. 19] for instance). It appears as a functional form of the Brunn-Minkowski inequality: for
any bounded measurable sets A and B in R",

vol (tA + sB) > vol(A)'vol(B)*.

The Borell-Brascamp-Lieb inequality is a stronger and dimensional form of the Prékopa-Leindler inequal-
ity. Let F', G and H be positive measurable functions on R™ and let s,¢ > 0 be fixed such that s+t = 1.
If [Fdz = [Gdx =1 and

Hito +oy) 2 (P(@) 7" + 56 ") ®)

for any x,y € R™, then the Borell-Brascamp-Lieb inequality asserts that [ Hdx > 1 (see again [36]).

The Prékopa-Leindler inequality in particular implies many geometrical and functional inequalities as
logarithmic Sobolev and Brascamp-Lieb inequalities, as observed by S. Bobkov and M. Ledoux in [8, 9]
(see also [26] for an application to the modified logarithmic Sobolev inequality). In the coming sections we
shall see how the Borell-Brascamp-Lieb inequality implies dimensional form of these inequalities. Proofs
are based on Taylor expansions when s — 0 or F' — 0.

1.1 A general convexity inequality via the Borell-Brascamp-Lieb inequality

Let us first state a general consequence of the Borell-Brascamp-Lieb inequality. It will lead to various
dimensional logarithmic Sobolev inequalities.
Here we let W* be the Legendre transform of a function W on R™, defined for x € R™ by

W) = sup -y~ W)} € (~o0, +o0]

Theorem 1.1 (Convexity inequality) Let g,W be smooth positive functions on R™ such that g(z),
W(x), [Vg(z)|, VW (x)| — oo when |z| — oo. If [ g "dzx = [ W "dz =1, then

W*(Vg)

xS dx >0, 9)

with equality if g =W.

Proof

< The proof is based on a Taylor expansion of the Borell-Brascamp-Lieb inequality (8) when s =1—t¢
goes to 0.

Let F =g ™ and G = W™ " in (8), hence satisfying [ Fdx = [ Gdz = 1. Then the map H; defined by

Hy(z)" 4" = hieann {tg(z + ;h) +sW(z— h)}

for z € R" satisfies [ Hydx > 1. Let us now compute the first-order Taylor expansion of H; when s — 0,
or equivalently ¢ — 1. We obtain

Hy(2)" = inf {(1=s)(g(=) + sh- V(=) +sW (= = h) + ofs) |
= hieann {g(z) +s(W(z—h)+h-Vg(z) —g(z)) + o(s)},

where the o(s) can be chosen uniformly in z. Changing h into z — w in the infimum, for given z, we get

Hy(2)"/" = g(2) + (2 - Vg(2) = 9(z) = W*(Vy(2)) + o(s),



and therefore
—n —n—1 w
Hi(z) = g(2)™" — sng(2) (z-Vg(z) —g(2)) + snigwrl + o(s).

Since
/g‘"‘l(z -Vg—g)dz=0

by integration by parts, the Taylor expansion of [ Hy;dx > 1 implies the inequality (9). >

The function W* is convex, but we do not assume that so is W. Applications of Theorem 1.1 are described

in the coming two sections. They are based on the following observation. Let V' be a given function and
v

let W = ew. Then, for any a € R and y € R™,

W (y) < %eaV*(ne_ay) +(a—1)e (10)

by convexity of the exponential function.

1.2 Euclidean logarithmic Sobolev inequalities

As a warm up, let us first see how to quickly recover the classical Euclidean logarithmic Sobolev inequality,
by starting from (10). Let C' : R® — R be a strictly convex function, and let us apply (10) with V = C+8
and W = €"/"; here 8 = log [ e~ “dx so that [e~Vdx = 1. Let also f a function such that [efdz =1,
g=ef/"and a = — f/n + u where u is a real constant. Then V* = C* — B and (10) can be written as

1
W*(Vg) < Ee*f/’”r“ [C*(=Vfe ™) =B — f+nu—n].
Theorem 1.1 applied with g = e/ and W = ¥/, for which [ W "dz = [ g~"dx = 1, gives
/fefdx <nu—1)—p —l—/C*(—e*“Vf)efdx

for all smooth functions f such that [e/dz =1, and all u in R.

We can optimise over u in R in the following case. Suppose that there exists ¢ > 1 such that C is
g-homogeneous, that is, C(Ax) = MNC(z) for any A > 0 and z in R™. Then C* is p-homogeneous with
1/p+1/q =1, and in particular above C*(—e *V f) = e P“C*(—V f). Optimising over u leads to

P fC*(—Vf)efdx)

ner~t ([ e=Cdx)r/m

Entg,(ef) < glog (

for any smooth function f such that [ efdz = 1.

Hence, we recover the optimal LP-Euclidean log Sobolev inequality proved in [17] and [25].

1.3 Dimensional logarithmic Sobolev inequalities

In this section we consider again a probability measure p with density e~" and the function W = "/,
and a function f such that [e/du = 1. Inequality (10) applied with g = exp(VTff) and a = VTff +u
with u € R gives
_ 1 VvV —
W*(Vg) < ety [—V*(e“)V(V - f)+ V-1 +u—1].
n n

Hence
/ (Ve ™" V(V - +V —Ff+nu—1))efeVdz >0

by Theorem 1.1, and then

Ent,(ef) < / VYV = ) + VieFdp — n(1 + log s) (11)



for any f such that [e/dy =1, and any s =e~" > 0.

For s = 1 this simplifies as
Ent,.(ef) < / VAV = ) +V —nleddp, /efdu _1

2
In particular, for V = % + % log(2m), then p is the standard Gaussian measure v and we recover the
Gaussian logarithmic Sobolev inequality of L. Gross,

1
Ent, (/) < §/|Vf|26fd'y, /ef by =1,

More generally, if V' is a strictly convex function on R™, then V(z) = VV(x) - 2 — V*(VV(x)), and by
integration by parts we recover the modified logarithmic Sobolev inequality

Ent,.(ef) < /[V*(V(V ) -V - VIV e dp, /ef =1
proved by the second author in [26].

We now optimise over the parameter s > 0 to obtain dimensional logarithmic Sobolev inequalities in two
diverse settings.

We first consider a g-homogeneous function V, that is, a p-homogeneous function V*, with 1/p+1/q = 1.

Corollary 1.2 (LP-dimensional logarithmic Sobolev inequality) Let Vj be a g-homogeneous func-
tion with ¢ > 1, and let f = logfe*VO dx. Let pi be the probability measure with density e=Y0=P. Then

1—

Ent,(ef) < glog (% /V}J*(V(Vb - f))efdu> +n—2L —I—/Vbefdu (12)

for any smooth function f such that [e/du=1; here 1/p+1/q = 1.

For Vo(z) = |z[*/2, then u is the standard Gaussian measure 7, and (12) with p = 2 is exactly the
dimensional Gaussian logarithmic Sobolev inequality (4) written with e/ instead of f.

Assume now that V is only almost g-homogeneous, that is, there exists ¢ > 0 such that
Vo(Az) > ' 7INT Vy(z)
for any A > 0 and x € R™. Equivalently V* is almost p-homogeneous: for the same ¢
Vi (ay) < ca? Vi (y)

for any @ > 0 and y € R". Then, by the same computation as in Corollary 1.2,
1
Ent,(ef) < glog <% /CVO*(V(VO - f))efdu) —l—nTp + /Voefdu,
for any smooth function f such that [ efdu =1.

We now assume uniform convezity on V. Suppose that V is C? with Hess(V) > R1d,, for R > 0. Then,
for their inverse matrices, Hess(V*) < R~11d,, on R™. Hence, for any z and by the Taylor expansion at
point VV (x),

V() + Vi) < VTV@) + TV (V@) - (2 = TV () + 5712 = V)P +Via)

_ 1 2
=z z+2R|z VV(z)|*.

Here we use the relations VV*(VV(x)) = x and V*(VV(x)) + V(z) =z - VV(z). For z =sV(V — f) at
point z, and by (11), this leads to

Ent,(ef) < —n(1 +logs) +s/x-V(V — el Vdx + %/KSV(V —f) = VV[]2e/V.

By integration by parts we finally obtain:



Corollary 1.3 (Dimensional logarithmic Sobolev under I's-condition) Let u be a probability mea-
sure with density e~V where V is C*> with Hess(V) > RId,, for R > 0. Then

1
Bty (¢/) < n(s — 1~ logs) + 5 / (1= $)VV + sVf[2e! du (13)

for any s > 0 and any smooth function f such that fefdu =1.

When s = 1, we recover the classical logarithmic Sobolev inequality (1) under the Bakry-Emery condition.
Moreover, as in (24) or (15) below for the Talagrand inequality, the bound (13) can be written as a deficit
in the log Sobolev inequality.

Let us observe that the right-hand side in (13) can be expanded as —n log s plus a second order polynomial
in s. Hence it admits a unique minimiser s > 0, which solves a second order polynomial. The obtained ex-
pression is not appealing and we prefer to omit it. In the Gaussian case where p = -, then the optimisation
over s gets even simpler and leads again to the dimensional Gaussian log Sobolev inequality (4).

We will see in Section 3.1 that (13) leads to new and sharp short time smoothing on the entropy of
solutions to an associated Fokker-Planck equation.

2 Talagrand inequalities

The main result of this section is

Theorem 2.1 (Dimensional Talagrand inequality) Let pu be a probability measure in Py(R™) with
density e~V where V is a C? function satisfying Hess(V) > RId,, with R > 0. Then for all v € Py(R™)

T, 0) < V)~ (V) = mexp [ (v(V) = (V) ~ H(w) ] (14)
In other words, if Hess(V) > R1d,,, then v(V) — u(V) — ZWZ(v, ) > —n and

Sra(vl) = max {6, (H@ln) + u(V) = (V) Aa (v(V) = 0(V) - §W§<u, )} (15)

Here &, and A,, are the positive functions respectively defined by 4, (z) = nle=*/* — 1+ x/n],z € R and
An(z) =2 —nlog(l+x/n),x > —n.

The function §;(z) = e™* — 1 + z is positive and convex. It is moreover decreasing on R~ and increasing
on R*. By a direct computation, &;(x) is bounded from below by x2/2 is z < 0, 2?/e if 0 < x < 1 and
z/e if z > 1; hence always by < min(|z|,2%). Then for any z € R, 8, (z) >  min(|z| ””2).

Since e* > 1 + u, the bound (14) implies the classical Talagrand inequality (2) under the condition
Hess(V) > RId,,. When p is the standard Gaussian measure v on R”, then R = 1 and we recover the
dimensional Talagrand inequality (5).

Under a moment condition Theorem 2.1 simplifies as follows:

Corollary 2.2 Following the same assumptions as in Theorem 2.1, for all v in Py(R™) such that v(V') <
u(V),

1 . H(v|p)?
Sra(vlu) > b0 (H () >~ min (H(um), %) | (16)
Theorem 2.1 will be deduced from the following dimensional HW I-type inequality, applied with f =1

and v = gu. The HW inequality bounds from above the entropy by the Wasserstein distance and the
Fisher information; it has been introduced and proved in [34] and [14] under the Bakry-Emery condition.



Theorem 2.3 (Dimensional HW I inequality) Let u be a probability measure on R™ with density e~V

where V is a C? function satisfying Hess(V) > RId,, with R € R. Let also f,g be smooth functions such
that fu and gu belong to Po(R™). Then

nexp [% (H(fulu) — H(gp|p) + p(gV) — u(fV))} -n
< u(gV) — u(fV) + Wal f e, gp) v/ I(f el ) — ng(fu, gp).

Recall that the Fisher information I has been introduced in (1). For ¢ = 1 and v = fpu, this bound can
be written as the dimensional HW I inequality

nexp [% (H@lw) + o) = (V)| = 0 < w(V) = 0(V) + Wap, )/ Tl - §W§<u, v). (17

As in (15) for the Talagrand inequality, this can equivalently be written as a deficit in the HW I inequality.
It is classical that a HWT inequality implies a logarithmic Sobolev inequality (see [34] for instance).
Likewise, from (17), one can obtain a dimension dependent logarithmic Sobolev inequality. We refer to
Section 2.4 for further details.

2.1 An application to concentration

Let us quickly revisit K. Marton’s argument for concentration via Talagrand’s inequality (as in [36,
Chap. 22| for instance) and see how the refined inequality (14) in Theorem 2.1 gives sharpened information
for large deviations.

Let du = e~V dx satisfy inequality (14). Let also A C R", r > 0 and A, = {z; Vy € A, |y — 2| > r}. Let
finally pa = %u and pa, = %u be the restrictions of u to A and A,.. Then, as W5 is a distance,

r < Walpa, pa,) < Walpa, p) + Wa(pa,, 1)

First of all

Wa(pa, p) < V2R-TH (ualp) = /2R og(1/u(A)) = ca

by (14), or its weaker form (2). Let now cy = [ Vdu,z, = H(pa, |p) =log(1/pn(Ar)) and V, = [ Vdpa,.
By (14) again we get, for r > ca,

(Vr—cv-f-n—nexp{—%(xr-FCV—Vr)D-

IS

(r—ca)® <Wg(na,,p) <
Since z, = log(1/u(A,)) we obtain :
Corollary 2.4 (Concentration inequality) Following the same assumptions as in Theorem 2.1, let

ACR", r>0and A, ={x;Vy € A, [y — x| >r},ca = /2R log(1/u(A)),cy = [Vdu,V, = [Vdua,.
Then for r > cy

1 R n
pA) < e TV 1+ = (Ve —ev = S —ea)?)]
n
Since (1 +u/n)™ < e*, the bound in Corollary 2.4 implies the classical Gaussian concentration

r>cCca

of the Talagrand inequality (2), see again [36, Chap. 22] for instance.

The bound in Corollary 2.4 captures the behaviour of concentration of the measure p in a more accurate
way: Let for instance V(z) = |2|?/2 + |z|P + Z, with p > 2 and a normalizing factor Z,, and A be the
Euclidean unit ball in R™. Then Hess(V') > Id,, so by Corollary 2.4 with R = 1 there exists a constant
C = C(p,n) such that for all r > C

w(lz] >r+1) = u(A,) <exp |:CV —Vi+nlog(l+V,./n)|.



But V. > rP4-Z,, so for all ¢ < 1 there exists another constant C depending also on € such that for all » > C'
u(lz] > r) < e=(=ar”,

This concentration inequality in this precise example can also be obtained by using a LP-Talagrand in-
equality or a LP-log Sobolev inequality; however we have found it interesting to get it by means of the
dimension dependence of the classical Talagrand inequality, moreover in a shorter and more straightfor-
ward manner.

2.2 Tensorisation and comparisation with earlier results
Deficit in the Gaussian Talagrand inequality (for g = «) and for centered measures v has been investigated

in one dimension in [5] and [7], in the form

Orar(v]y) > cinf/ A(ly — z|)dr(z,y) > cmin { W1 (v, 7)?, Wi (v,7)}.
™ ]R2

Here the ¢’s are diverse numerical constants, the infimum runs over couplings 7 of v and v, and Wj is the
Wasserstein distance between one-dimensional measures, for the cost |y — z|,z,y € R.
This second lower bound has been extended in [20, Th. 5] to higher dimension, as

A Wiai(v,7)? Wiy,
5Taz(’/|7)>cmln( 171; 7) , 1’1/(5 7))

as soon as v has mean 0 ; here ¢ is a numerical constant independent of the dimension n and

(18)

Wia(nw) =inf [ 3 Joi = ildn(zy).
=1

Still under a centering condition, the bound (18) has been improved in [15, Prop. 3] by replacing the
quantity Wi 1/y/n by the larger W, and extended to reference measures p with density e~ where
Hess(V) > R1d,.

In comparison, our bound (15) has the following two advantages : it holds without any centering condition
on v, and gives a lower bound on the deficit in terms of the relative entropy H : this is a strong way of
measuring the gap between measures, by the Pinsker inequality for instance (see [36, Chap. 22]), and the
relative entropy can be much larger than the weak distance Ws.

As considered in [15] and [20], a natural example is the product measure case when p = @~y and
vN = @Nv on R™ for N € N*. Then 674 (v™N|u) = N dra(v|p) by tensorisation properties of both H
and W3. However, the above bound (18) in [15] (so with W5 instead of Wi 1/y/n) leads to

Sra (Y [6) = emin (NWa (v, 1)%, VNWa (v, 1))
it has the good order in NV only for small Ws-perturbations v of the reference measure pu.
On the contrary, our bound always has the correct order in N. Indeed, if V¥ = @V so that du’¥ =
e=V"dx on R™V | then
HN ") + pN (V) =N (V) = N (H(v|p) + u(V) = v(V));
hence Theorem 2.1 leads to

Srat(WN ) > N 6, (H(v|p) + u(V) —v(V)),

which has the correct order in .



2.3 Proof of Theorem 2.3

Theorem 2.3 is a consequence of the relation

H(hplu) — w(hV) = Entgp(he™") (19)
written with A = f, g and of the following lemma.
Lemma 2.5 Following the same assumptions as in Theorem 2.3, let f, g two smooth functions such that

fu and gu belong to Po(R™). Let ¢ be a convex map on R™ such that (the Brenier map) Vi transports
fu onto gu. Then

1
[vadn— [viau- [(vo-0)-Viduznew 5 (Butalse™) - Butaie™))] - n
1
[ [(Vete) o) Hes(v) (o + HVola) = 2)(Vp(o) = 0)(1 = )t 1 (&) du(o).
0

Indeed, if Hess(V') > RId,, then the last term above is greater than £ [ |V — z2f du = ZWEZ(fu, gp).
Moreover, the last term in the left-hand side is bounded by W+v/T by the Cauchy-Schwarz inequality.
This implies Theorem 2.3.

Proof
< By the Taylor formula,

1

V(Ve(z)-V(z) = VV(%)-(W)(%)-%H/O (Veo(z) —z)-Hess (V) (z+t(Vip(x) —2)) (Ve(z) —z) (1 —t)dt
for almost every = in R". We now integrate with respect to f p and use the relation

[V @-(eta)-a) @) dute) = [ [(Ap-m)f+(Vo-a) Vil du= [ Apfdu=nt [(Vo-a)Vdu

Here Ay is the trace of the Hessian Hess(y) of ¢ in the sense of Alexandrov, see [14] and [32]. This
leads to

[vodu [Viai- [(vo-a)Vrduz [agfdu-n

1
[ [ (Vo) ) Hess(V)(a + (Vo(a) = 2)(V(o) = 0)(1 = )t S (o) du(a). (20
0
Then Lemma 2.5 is a consequence of the following Lemma. >
Lemma 2.6 Let p1, ug € Po(R™) absolutely continuous with respect to the Lebesque measure, with respec-

tive densities also denoted py and po. Let @ be the conver map on R™ such that Vi transports pi onto
wa. Then

Entg, — Entgy
/Acpd,ul > n exp ntaa (p1) Nt (f12) . (21)
n
Here Ay is the trace of the Hessian of ¢ in the sense of Alexandrov.
Proof
< By [32] the Monge-Ampeére equation

1 (x) = p2(Veo(x)) det (Hess(o) (z)) (22)

holds a.e. in R™, in the sense of Alexandrov. Taking logarithms and integrating with respect to p; lead to

Entg. (1) = Entge(pe) + /log det(Hess(p)) dp . (23)

10



Now, if for each x the symmetric matrix Hess(p) has eigenvalues ¢;, then by the Jensen inequality

/1ogdet(Hess(cp)) duy :n% Z /log(cpi) dpy < nlog (/% Z i d,ul) =nlog (% /Agp dul).

This concludes the proof. >

Remark 2.7 In the Gaussian case, we have already observed that translations of the Gaussian measure
are extremals. As observed in [1/], or as can be observed from the proof above, there are no other extremals;
indeed the Hessian of the map ¢ has to be constant and equal to the identity matriz for all inequalities to
be equalities.

In fact, if Hess(V) > R1d,, then equality in the Talagrand inequality implies that the potential is neces-
sarily Gaussian and that extremals are translations of the Gaussian measure.

2.4 Logarithmic Sobolev inequalities by transport

As observed in [34], a HW inequality classically implies a logarithmic Sobolev inequality by bounding
from above the second order polynomial in W5 in HW I by its maximum. Likewise, the dimensional HW I
inequality (17) is another path towards dimensional logarithmic Sobolev inequalities. Here we obtain :
Let u have density e=" where V is C? and satisfies Hess(V) > R1d,, with R > 0. Then

I(v|p)
or T

H(vl) < (V) — (V) + nlog (14 - ( u(V) — ()

for all v. Equivalently, in terms of deficit,

I(vlw)
2R

Susi(vlp) > Rmax {6, (v(V) = u(V) = Hlp) ), An — (V) +u(V) }- (24)
In the Gaussian case, then R = 1 and we obtain a bound which is slightly worse than (4), where a
log(1 + 2u) term is replaced by the larger 2log(1 + u).

At this point, let us observe that still in the Gaussian case a dimensional HW I has been derived in [7,
Th. 1.1]. As observed by the authors, the HW I inequality in [7] does not seem either to imply (4). We
could not compare the HW I in [7] to our bound (17) in full generality. However, if v(|z]?) = n = v(]z|?)
then they can respectively be written as

2h <z —y+log(l+x) and h<log(l+z—y/2)

for & = Wo/T/n,y = W3 /n and h = H/n; hence our bound is at least significantly more precise in the
common range I > Wy ~ 1: indeed then x > y ~ 1 in this rage, so that comparing the two right-hand
sides amounts to = > log(1 + z).

As remarked in [7, 20] it is also possible to get refined logarithmic Sobolev inequalities by combining the
HWI and Talagrand inequalities. Here, if Hess(V') > R1d,, with R > 0, then (17) can be written as

H +6,(—h) < WaVT — §W§ (25)
where h = H + (V) — v(V). Moreover H = £WZ + 674, so
5Tal + 577,(_h) S \/T_ RWQ

Wa
Then, by (25) again and Theorem 2.1,

- 1 1 2 1 (5Tal + 571(_h))2
5L51_§I—RH2R5n(—h)+§(\/T—RWQ) > Rou(—h)+ T
1 (8u(h) + 6,(=h))?
> — — .
> Ra () + 5

11



In particular this improves upon the first lower bound in (24). Let us recall that the function ¢, is defined
above, after Theorem 2.1.

Refined Gaussian logarithmic Sobolev inequalities have been considered for certain classes of test mea-
sures v : measures v satisfying lower and upper curvature bounds as in [7] and [30], measures v satisfying
a (weaker) Poincaré inequality as in [20]. Under these additional assumptions on v, the goal is then
to obtain better constants in the logarithmic Sobolev inequality, mimicking in a sense the phenomenon
observed in the Poincaré inequality when considering test functions orthogonal to the first eigenfunctions.
In Indrei-Marcon [30], the deficit is controlled by the Wasserstein for the class of centered function with
upper and lower bounded curvature. The authors in [7] also give new bounds in terms of conditionally
centered vectors. Further improvements are given in [20] in terms of the Wi ; distance defined in Sec-
tion 2.2. Here again our bounds share the advantages of holding without any smoothness, centering, etc.
hypothesis on v, and of having the good dimensional behaviour when considering product measures.

3 Applications to Fokker-Planck equations

Let us now see how our results (or methods) lead to short-time smoothing of the entropy and improved
contraction rates for solutions to Fokker-Planck equations.

For this, let again V be a C? function on R” such that Ik e~V =1 and Hess(V) > RId,,, with R possibly
negative, and satisfying the doubling condition V(z + y) < C(1 + V(x) + V(y)) for a C and all z,y. Let
also 4 be the probability measure with density e™". We let uy in P»(R™) and consider gradient flow
solutions u = (u¢)i>0 € C([0, +0), Po(R™)) of

8’U/t

as in [1, Chap. 11.2] and [16, Th. 4.20 and 4.21]. Under the assumption Hess(V') > R1d,,, the map H(:|x
is geodesically R-convex on P»(R™). Moreover, the interpretation of (26) as the gradient flow of H(-|u
on the space P>(R™) has enabled to obtain the following short-time and contraction properties (see [1

Th. 11.2.1] and [36, Chap. 24]). Let u and v be solutions to (26). Then

)
)

W-
H(ut|u) < 2(;’;07/0 eQmax{—R,O}t7 t>0 (27)
and
Wa(ug,ve) < e Wy (ug, vo), t>0. (28)

In particular, if R > 0, then u; converges to the steady state y as
Wa(ug, 1) < e Wa(uo, 1), t>0. (29)
The purpose of this section is to improve these three properties by means of the tools and inequalities in

the above sections.

3.1 Short-time smoothing of the entropy

In the Gaussian case where p is the standard Gaussian measure ~, the solution to (26) is given by the
Mehler formula (see [3, Sect. 2.7.1]). In particular the fundamental solution, with initial datum wg the
Dirac mass at 0, is at time ¢ > 0 the Gaussian measure with variance o7 = 1 — e~ 2

ug(x) = (Zﬁaf)_"/ze_rz/(zgg), z € R™.

Its relative entropy can be computed as

ug(z) L g7 —2t
@) dx——E[e +log(1 —e~*)].

Of course this is coherent with (27), with R = 0, since

Hup) = [ wnla)log

Nr _ot —2t n
—5[6 +log(l—e )}gz—t:

Wa(uo, p)
2t

12



by direct computation. In fact, for ¢ ~ 0 one can observe that
n 1
H(uil) ~ 3 log -

On the other hand, let u be a solution to (26), still in the Gaussan case, and with initial datum wug such
that uo(|z|?) = n = ~v(]z|?). Then u;(|z|?) = n for all ¢ since

d
a/|a:|2dut — o2 /|m|2dut. (30)

In particular, in the notation h(t) = H (u¢|y)/n and i(t) = I(u¢|y), the dimensional Gaussian logarithmic
Sobolev inequality (4) simplifies as 2h < log(1 + ¢). Hence
R(t)=—i(t) <1—e"® >0

o—2h(

By the change of variable x(t) = t) this integrates into

z(t)e? > 2(0) +e* — 1> 2 — 1.

In other words n
H(Ut|’}/) S —E 10g(1 — 6_2t), t > 0

which gives the same short-time behaviour.
More generally :

Proposition 3.1 Let u be a solution to (26) with Hess(V) > R1d,, R > 0, and with initial condition ug
in Po(R™). Let T > 0 and assume that u(|VV|?) < M for t in [0,T]. Then there exists a constant ¢ > 0
depending only on n, R and M such that

H(utm)gmax{l,glog%}, t<T.

Remark 3.2 The moment assumption u;(|VV|?) < M for t in [0,T], is not a restrictive condition. It
can indeed be checked by time differentiating us(|VV|?) and controlling its non explosion via a Lyapunov
type condition on uge¥ or on derivatives of V for instance.

It can also be checked by observing that the Markov semigroup (Py)i>o with generator L =A—-VV -V is
such that [ @du, = [ Pupdug for any test function ¢. In particular, if ® is a convex function and if the
initial datum has a density also denoted ug, then

ut(|VV|2)=/|VV|2dut:/Pt(|VV|2)du0:/Pt(|VV|2)uoeVdu

< /(I)(Pt(|VV|2))du+/@*(uoev)du < /<I>(|VV|2)du+/Q>*(uoeV)du.

Here we use the fact that t — [ ®(P(|VV|?))du is non increasing since ® is conver. The moment
assumption is then satisfied for oll T > 0 as soon as the right hand side is finite for a convex function ®.

Proof
<0 We shall let ¢ denote diverse positive constants depending only on n, M and R. By Corollary 1.3
applied to the measure e/ dx = u;, and integration by parts, there holds

1—s2 o S(s—1) 52
¥ w(IVVIE) + ur(AV) + EI(UHN)

for all t > 0 and s > 0. Recall that I has been introduced in (1). Since V is convex, then AV > 0 and
then

H(ut|p) <ns—1—logs) +

2

H(uilp) < —n logs + ¢+ 21 (ui|u)

for all s €]0,1] and ¢ € [0,T].
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Now, as far as H := H(ug|p) > 1, then I := I(u¢|p) > 2R so that s = \/2R/I is smaller than 1. For this
5 we obtain n
H<c+ 5 log I.

Hence d
“H=—-1 < _eZH/nfc.
dt

As above z(t) = e~ 2H/" satisfies x(t) > z(0) + ¢t > ¢t by time integration. Written in terms of H, this
concludes the proof. >

3.2 Refined contraction properties

Let us now see how to make (28) finer. Writing (26) as the continuity equation

%+V(§[ut]ut):0, t>0,x€R"

with &[u] = —VV — Vloguy, there holds

5 W) = [ (€ (Terla)) - €url@)) - (Verto) - ) uelo) do

v

/ [A1(2) + Ag; (Vou(@)) = 20+ (VV(Ver(2)) = VV (@) - (Tiu() — 2)] wi(a) da

for two solutions v and v. Here ¢, is the convex map such that vy = Ve #u; and vy = Vi#uv, for
the Legendre transform ¢} of ;. The equality follows from [36, Th. 23.9] (see also [1, Th. 8.4.7]); its
assumptions are satisfied since (and likewise for v)

| [ el P ds = B o) = ) < Heu )

which is finite for any t5 > t; > 0, as observed above. The inequality follows from a weak integration by
parts, as in [31, Th. 1.5]; there Ay is the trace of the Alexandrov Hessian of ;.

Now, for given ¢ and z, if Hess(g;)(z) has the n positive eigenvalues €**:(*) for i = 1,...,n, then its
inverse matrix Hess(p})(V:(x)) has eigenvalues e=2*(); hence at point x

A+ Ag; (Viy) —2n = tr[Hess(iy) | + tr[Hess(o; ) (Vipy)] — 2n = Z (2N e 2 —2) =4 Z sinh2(X;).

i

Hence, by convexity of sinh? and the Jensen inequality, and (23),

/ [A(pt () + Ag; (Vi (z)) — 2n} ug(x) do 4n% Z/sinhQ()\i(x)) ug(x) dz

4n sinh? <% Z / Ai () ui () dm)

1
= 4nsinh? <% /1og det Hess(o¢)(x) ug(x) da:)

Entgy(ve) — Entae(ug)
2n '

v

= 4nsinh? (

Since Hess(V') > R1d,,, we obtain

1d
2dt

Entgq(ve) — Entae(ug)
2n

W2 (uys,v;) > 4nsinh? < ) + RWE (ug, vy). (31)

By time integration this ensures the following dimensional contraction property :

14



Proposition 3.3 In the above notation, if Hess(V) > RId,, for R € R, then for any solutions to (26)

t
Entg,(vs) — Entgy(us
W2 (ug, v) < e W2 (ug, vo) — Sn/ e 2B(=9) ginh? ( itz (0 )2 ntdo (U )) ds, t>0. (32)
0 n

For the heat equation, namely for V' = 0, then the associated Markov generator L. = A satisfies the
CD(0,n) curvature-dimension condition: in particular in this case the bound (32) has been derived in [11]
and [12], and is also a consequence of [19]. For V' # 0, then the associated generator L = A — VV -V
satisfies a CD(R, 00) but no CD(R,n) condition: in particular the bound (32) can not be obtained from
the works mentioned above.

Remark 3.4 The above computation can be extended to drifts A(x) which are not gradients. In this case
the assumption Hess(V) > R1d,, should be replaced by the monotonicity condition (A(y)—A(x)) - (y—x) >
Ry — z|* for all x,y (see [10] for this non-gradient case).

3.3 A gradient flow argument to Proposition 3.3

For all ¢ let again V¢, be the optimal transport map between u; and vy, and (4f)sejo,1) be the geodesic
path in P»(R"™) between u; and v; : for each s the measure pf is the image measure of p by the map
Vei(z) =z + s(Vei(z) — ). Then, formally and following [36, Chap. 23],

1d

— 5 Wi, v) = Ei(1) - E{(0)

where for given ¢ > 0 we let
Ei(s) = H(ui|p) = Entge (1) —l—/VduS.

We now use the following classical property: the map v : s — Entg.(ug) satisfies ¢ > 12 /n on [0, 1].
Hence, by (34) in Lemma 3.5 below

Entg.(ve) — Entgq(ug)
2n

El(1) — E/(0) > 4nsinh? ( ) + / (VV(Ver(w)) — VV () - (Vg (2) — ) dug

This leads to (31) and then (32) as soon as Hess(V) > RId,,.
The following elementary lemma gives additional information to [19, Lem. 2.2].

Lemma 3.5 Let ¢ be a C? map on [0,1]. Then the following properties are equivalent:

o " > n;
e for all r,s in [0,1],
n— 7,/)/(7’)(8 . ’I") > new(m;w(s) : (33)
e for all r,s in [0,1],
01s) ~bir))

(¢/(s) — /(1)) (s — ) > dnsinh? ( o (34)

Remark 3.6 Observe that (33) in Lemma 3.5 for ¥(s) = Entg.(u®),r =0 and s = 1 leads to (21) in
Lemma 2.6. Indeed

W(O):/Vuo-vodx:/Vu-(Vgp—x)dx:n—/Agpdu.

Proof of Lemma 3.5. Let indeed U = e~ %/", so that

w_’Q)Q

n n

U’ =— (W -
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Then " > 12 /n if and only if U is concave, hence if and only

e = U() U U (s ) = e - L2y

for all r, s, which is (33) when multiplying both sides by e¥(")/",
Adding (33) with the corresponding bound obtained with r, s instead of s,r leads to (34). Conversely,
dividing (34) by (s —7)? and letting s go to r gives 9" > 1?/n at point r. >

Let us now recall why for given ¢ the map ¢ : s — Enta,(ug) satisfies 9" > 12 /n on [0,1]. For this, let

t be fixed and let us drop the dependence on t. Let also 6; := 6;(z) be the eigenvalues of Hess(¢)(x) — I
and let us write (23) with the measures p; = p and pe = p®. We obtain

P(0) = ¢(s)+/ log det(Hess(¢®)) dp = ¢(s)+/ log det(I+s(Hess(p)—1)) dp = w(s)+2/10g(1+89i) dp.

Hence

and then by the Cauchy-Schwarz inequality

2
" _ 1 012 1 0; _1 ,
Vi =n ) /mdﬂz"(ﬁ; /1+said“> =RV

Remark 3.7 Identity (35) can also be checked by using the continuity equation

S

ou
Os

solved by (1) seo,1)- Here the vector field v® satisfies v*(V*(x)) = Vo(x) — 2. Indeed

+ V.- (pv®) =0

w(s) = 5 [wosnt do == [V ) ogude = - [ Vv dut = = [(V0) (T6*(@) dute)

by integration by parts. Identity (35) follows since by chain rule

bi
1+ sﬁi

(V-0°) (Ve (2)) = tr{(HQO(x) —I)(I+s(Hp(z) — I))_l} = Z

3.4 Improved convergence rates

In this section we consider a solution u to (26) in the Gaussian case where p =+, and for which we can
take R =1 above. Let us see how the contraction property (32) can make the convergence estimate (28)
more precise.

For simplicity we assume that ug(|z|?) < n = y(|z|?). Then u;(|z|?) < n for all ¢, by (30). Hence (19) and
the Talagrand inequality (14) ensure that 0 < W2 (us, ) < 2n and

Entg,(ur) — Entag(7y)
n

(1- W22(2Ut77))'

In particular the right-hand side is non negative. Moreover, for the stationary solution v; = vg = =, the
contraction property (32) with R = 1, in the form (31), implies

> —log

2

—z' >

+2x
-

where x(t) = WZ(u¢,v)/(2n) € [0,1). In other words 2(t) = 1 — (1 — x(t))? satisfies 2/ < —2z. This
integrates into z(t) < e~2!z(0), that is,

N[=

#(t) < 1 (1= (20(0) — 2(0))e ™)
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By the lower bound
1 — (22(0) — 2(0)%)e™ % > (1 — z(0)e2%)? (36)

it implies the classical bound (28). It also improves it: this can be seen for instance by writing it as
2 — z(0)
1+ (1 — (22(0) — x(0)2)e*2t)

1 = Wi(uo, )/ (4n)

W3 (ug,v) < Wi (ug,v)e 1 — W2(uo,v)e~2t/(4n)

< WQQ (U’Ov 7)€_Qt

Nl=

by (36), where the last quotient is smaller than 1.

Remark 3.8 The Gaussian assumption is used here only to ensure uniform convezity of the potential
(hence the Talagrand inequality), and that [ Vduy < [ VeV as soon as this holds at t = 0.

4 Brascamp-Lieb inequalities

It is classical that linearising a logarithmic Sobolev inequality leads to a Poincaré inequality, which in the
Gaussian case is the Brascamp-Lieb inequality. In this section we shall see how to obtain two different
dimensional Brascamp-Lieb inequalities: a first one by linearisation in the optimal transport Lemma 2.5,
and a second one by linearisation in the Borell-Brascamp-Lieb inequality (8).

4.1 Brascamp-Lieb inequality by optimal transport method

Proposition 4.1 (Dimensional Brascamp-Lieb inequality I) Let p be a probability measure on R™
with density e~V where V is a C? function satisfying Hess(V) > 0. Then

(JVrdu—[ViufFn)
n—Var,(V)

Var,(f /Vf Hess(V) "'V fdu —

for all smooth functions f.

We will observe in the proof that Var,(V) < n as soon as Hess(V)) > 0. In fact, it follows from the
bound (37) for f = V that Var,(V) < n"—+II < n where I = [VV - Hess(V)"!'VV du. In particular,
if R1d,, < Hess(V) < SId,, then I < R™! [|VV|?dy = R™' [ AVdp < nS/R and Var, (V) < 25

R+S”
Equality holds (to n/2) for the Gaussian measure with any variance, for which R = S.

If o = = is the standard Gaussian measure then (37) is exactly the dimensional (Poincaré) inequality (6)
(and in particular equality holds for f = |x|?/2).

In the non Gaussian case, G. Hargé has derived the following improvement of the Brascamp-Lieb inequality,
see [29, Th. 1] : if V is a C? function satisfying R1d,, < Hess(V) < S1d,, for constants 0 < R < S, then

Var,(f /Vf Hess(V) ™'V f dy — HR/S /Vfdu /Vdu/fdu (38)

for all f.

We do not know in full generality which of the coefficients (n — Var,(V))™! and n='(1 + R/S) in the
corrective terms of (37) and (38) is the larger.

Besides being equal (to 2n~!) in the Gaussian case, both coefficients are always larger than n~1 More
precisely the coefficient in (37) is always strictly larger than n~! whereas the coefficient in (38) is n~
when R = 0 (no uniform convexity) or S = 400 (no upper bound on Hess(V)): hence at least in these
cases our bound is stronger.

The bound (38) has been obtained in [29] by a L? argument. We shall see in the appendix that it can be
recovered by linearisation in the Monge-Ampere equation.
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Proof of Proposition 4.1. Start from Lemma 2.5 with f =1 and v = gpu, or equivalently from

/0 /(Vg@(x) —z)-Hess(V)(z + t(Vp(z) — 2))(Ve(z) —x)(1 — t)dt du(z).
SAH@lp) +n(1 =X+ Xlog) + (1 — )\)(/Vdu - /Vdu) (39)

for all A > 0, by linearizing the exponential term.
Let a be a constant and h a smooth function to be chosen later, such that fhdu = 0. For € > 0 small,
let us take v = (1 + €h) p, and A = 1+ ae. Then the right-hand side in (39) is

2
%[/h2du+na2 —2a/Vhdu} + o(e?).

Moreover the transport map Ve is given by Vp(z) = = 4+ ¢ Vw(x) + o(¢) where Lw = —g using an
expansion of the Monge-Ampere equation; hence the left-hand side in (39) is

5 [ (Vola) ) Hess(V)()(Vipla) — ) duta) + o) = [ @ oy = [+ ofe?)

where for any ¢ > 0 and y

L (y— ) - Hess(V)(2) (y - 2)}.

Qi ely) = inf {p(@) + 5

To sum up,

2
/QchdV—/tpdug %[/hgdu+na2—2a/‘/hdu} + 0(£?)

for all p,a and g¢.
Let now f be a fixed smooth function such that [ fdu =0, and let ¢ = ¢ f. Observing that

Qi(ef)=¢f - %Vf “Hess(V) "'V f + o(e?),

we obtain

2/fhdu—/w-Hess(V)*lwdug/h2du+na2—2a/Vhdu.

We minimise over h under the condition [ hdu = 0, by choosing h = f + a(V — /V du). Hence

/fgdu < /Vf-Hess(V)*IVfalu—i—Ia2 — 2a/Vfdu
for all a, where I = n — Var,(V). Necessarily I is positive. Indeed, if I was non positive, then the
left-hand side would be —oo by letting a tend to oo, which is impossible.
We finally optimise over a, choosing a = I ™! / V dp. This concludes the proof of Proposition 4.1. >

Remark 4.2 The fact that I > 0 (needed in the proof above) as soon as Hess(V) > 0, can be simply
recovered in the following way: let f =V — [Vdu, L=A—VV -V and g solve Lg = f; then

0= / (f — Lo)*du = / 2~ 27 Lg+ (Lg)ldu = / [f2+2Vg- Vi + 3 (959)° + Vg - Hess(V) Vgldy
i

> [ 2004 Y0502 = [ =0t Yo+ 1 = [ Py —n

2]

unless Vg = 0, that is V — [Vdu = 0, which is impossible. Here the g; are the n eigenvalues of the
symmetric matriz Hess(g). Hence

I:—/deu+n>O.
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Here we have used the integration by parts relations (see [3])
— 2 5 _ 2
[V Vodu=- [Ligan  [wordu= [[S@s07) + Vg HessV) Vo] du. (10
.7

The fact that I > 0 is also a consequence of the bound (15) in [29] : indeed

[zt (Ag -/ Agdu)zdu+ L ( / fzdu)z + [ Vg Hesv) Vo> & ( / fzdu)z

again unless unless Vg = 0, which is impossible. This means again that I > 0. Let us finally mention
that V. H. Nguyen [35] has observed that I > 0 as soon as V is convex.

4.2 Brascamp-Lieb inequality via the Borell-Brascamp-Lieb inequality
The following result gives an improved version of the Brascamp-Lieb inequality (3) from the Borell-

Brascamp-Lieb inequality.

Theorem 4.3 (Dimensional Brascamp-Lieb inequality II) Let p be a probability measure on R™
with density e~V where V is a C? function satisfying Hess(V) > 0. Then for any smooth function f such
that [ fdu =0,

— . S —1 2
Var,(f) s/Vf-Hess(V)—lwdu—/({Hg{/ _IEZ;(X/)MVV‘Q dp. (41)

For the standard Gaussian measure v we obtain a new dimensional Poincaré inequality

(f=V/[-2)?

n+ |z|?

Vary (f) < / V2 dy — / dy (12)

for any smooth function f such that [ fdy = 0. By the Cauchy-Schwarz inequality and integration by
part,

n + |x|? = 2n 2n n—Vary(|z2/2)

2 2 2
/ (F=Vfa? (VS ady)  ([Afdy) (J fla?/2dv)
Therefore, for the Gaussian measure, inequality (42) is stronger than (6) mentionned in the introduction
(and naturally equality still holds for f = |z|?/2).

Proof

< We adapt the argument of [8]. Let f be a smooth compactly supported function satisfying [ fdu = 0.
We apply (8) for t = s =1/2, F = exp(—V), G = exp(26f — V)/Zs (§ > 0) where Zs = [exp(24f)du,
and finally H = exp(ps — V') where

¢s(2) = —nlog inf {zg/” exp (—%‘Sf(z +h)+ @) + exp <@)}
+nlog(2) +V(z). (43)

Then the Borell-Brascamp-Lieb inequality insures that [e?*du > 1. The rest of the proof is devoted to
a Taylor expansion of [ exp(ps)dp as & goes to 0.

We first have to estimate hs at which the infimum in (43) is attained. For any § > 0, h; satisfies

z;/”( — 20V f(z+hs)+VV(z+ ha)) exp (—?f(z + hs) + %V(z + ha))

= VV(z — hs) exp <%V(z - hg)).
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From this we are deducing a Taylor expansion of hs. First, since [ fdu =0,

1/n 25 f v 26° 2 2
Zg'" = e’Tdu —1—|—— fedp + o(6%).

Moreover f is smooth with compact support and V' is strictly convex, so hs — 0 as § — 0. A first-order
Taylor expansion of the above equality implies

hs - VV(z)

— 0V f(z)+ Hess(V)(2)hs — %f(z)VV(z) + VV(z)+0(d) =0, (44)

where o(§) can be chosen uniformly in z. By taking the scalar product of (44) with Hess(V)~'VV one gets

X+ L
hs-VV =6 1+

+0(9)

n

for the point z, and then

Hess(V)7IVV f - X

hs =6
o n 1+%

Hess(V) ™'V f +

+ 0(9),

again by (44); here X = Vf - Hess(V)"!VV and Y = VV - Hess(V)~1VV.
Hence, again for the point z,

Ohs -V f  hs-Hess(V)hs
_|_
n 2n

(hs - VV) 5f
2n2

52
©vs :—nlOg 1_ﬁf_ +ﬁf2+ VV+—/f2d,LL:|+O 52)

From the identities log(1 + z) = x — 22/2 + o(2?) and (44), we get

hs - Hess(V)hs ﬁ
2 2n

(hs - VV)? &

ps =0f+ 2+ ™ 1 /fgdu+o(52).

The above expressions of hs and hs - VV finally give
52 -1 - 2 2
cp(;zdf—i—?Vf-Hess(V) Vf——ni—— fodu 4+ o(67).

In conclusion, the second-order Taylor expansion of the Borell-Brascamp-Lieb inequality [e®sdy > 1

implies ,
/deu</Vf Hess(V) "'V fdu /%du

for all smooth f compactly supported such that [ fdu = 0. This concludes the argument by definition of
X and Y. The inequality can be extended to smooth functions such that all terms are well defined. >

4.3 Comparison of Brascamp-Lieb inequalities

Many dimensional Brascamp-Lieb inequalities have recently been proved, and should be compared. We
have already compared our inequality (37) with G. Hargé’s bound, as the same covariance term appears
in our optimal transport method. Let us now compare (41) with other inequalities. It seems difficult to
obtain a global comparison and we are only able to give partial answers or hints.

e The present paper proposes the two inequalities (37) and (41). In the Gaussian case we have already
observed that (41) is stronger than (37). A variant of this argument shows that it is also the case
for instance when V(z) = 2%* + 3,2 € R with a € N* and a normalisation constant 3. We believe
that it is the case for any V since the additional term in (37) vanishes for functions f for which the
one in (41) does not.

In fact, the additional term in (41) vanishes if and only if there exist a € R and b € R™ such that
f=a+VV-b(and then a = [fe ™V, b = [(z— [xe”V)fe”V). But it is classical that these
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functions f are exactly those for which equality holds in the Brascamp-Lieb inequality (3). Hence
the additional term in (41) can be seen as a (weighted) way of measuring the distance of a function
to the optimisers in the Brascamp-Lieb inequality (3).

Very recently, and under the same hypothesis as in Theorem 4.3, D. Cordero-Erausquin in [15,
Prop. 5] proved that

Var,(f /Vf Hess(V) ' Vfdu—C, / f—VV -b)du (45)

for all f satisfying [ fdu = 0; here b = [yfdp and C,, depends on the Poincaré constant of the
measure p and numerical constants. The additional term appears here as a non-weighted distance to
the optimisers. A more quantitative comparison between (41) and (45) can not easily be performed
as C}, depends on numerical constants.

e We now turn to the Gaussian case when p = 7. We have already observed that (41) is stronger
that (37), which is exactly (6). On the other hand, (7) is a purely spectral inequality. We have
numerically checked that (41) implies (7) for the Hermite polynomial functions Hy, k € {1,---,7}.
We believe that it is the case for all functions, but we do not have a proof of it.

Let us conclude by mentioning the inequality

(V22

Vary (5 <6 [ 191P0 -6 [

has been proved in [9, Sect. 2]. There extremal functions have been lost since there is no equality
when f(z) = a -z and the constant in front of the energy is larger than in our bounds.
Appendix

G. Hargé’s bound (38) can be recovered by linearisation in the Monge-Ampere equation (22). Let indeed
f be a smooth function such that /f dp =0, and pe = (1 + ¢ f)p for € > 0, and expand the transport

map Vo(z) sending py = pu onto pp as x + eVo(z) + e2Vhy(x) + o(e?). Taking logarithms in (22) with
such p1 and ps and observing that

log det(Hess(p)) = log det (I—i—aHess(Gl)+52Hess(02)+0(52)) = eAf +e2 A0y — %tr[(Hess(Gl))ﬂ +o(e?),
a second-order Taylor expansion ensures that f = —L6; in the first-order terms; moreover
f?=—V0; -Hess(V)V6; +2L0> + 2V f - VO; — tr[(Hess(61))?]
in the second-order terms. Assume now that Hess(V) > 0, and let M = Hess(V)'/2 > 0. Then
—V6, -Hess(V)VO, +2Vf VO, = |M~IVf|> = |[MVO, — MV f|?

so that
/deu /Vf Hess(V) 1V f dy — /(|MV€1—M‘1Vf|2+tr[(Hess(01))2Ddu (46)

by integration. At this point one recognizes terms in the proof of [29, Th. 1] : one observes that f = —L6;
so Vf = M?0; — X by differentiation, where X € R” is the vector with coordinates L(9;0;); hence

MV — MTIV? = M7TX|? > S| X[?

O:|>—‘

if moreover Hess(V') < S. In particular

/|Mv01 —~ M7V Pdu > %Z/(L(&lﬂl))zdu> Z/ (6%6,)°
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by (40), if Hess(V') > R1d,,. Hence

/(|MV€1—M‘1Vh|2+tr[(Hess(&l))deu > (1 + g) Z/(a}iel)m > %(1 + g) (/A91 du>2 (47)

since moreover by the Cauchy-Schwarz inequality

(/Aoldu)z = <Xi:/aﬁoldu>2 gnzi: (/aﬁoldu)Q Snzj: (/aijoldu)z.

By (46) and (47) we finally recover (38) since by integration by parts and (40)

/Aglduz/val-VVe’de:—/L91Ve’vdx:/deu.
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