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ABSTRACT. This paper is devoted to an extension of rigidity results for non-
linear differential equations, based on carré du champ methods, in the one-
dimensional periodic case. The main result is an interpolation inequality with
non-trivial explicit estimates of the constants in W1:P(S!) with p > 2. Mostly
for numerical reasons, we relate our estimates with issues concerning periodic
dynamical systems. Our interpolation inequalities have a dual formulation in
terms of generalized spectral estimates of Keller-Lieb-Thirring type, where the
differential operator is now a p-Laplacian type operator. It is remarkable that
the carré du champ method adapts to such a nonlinear framework, but sig-
nificant changes have to be done and, for instance, the underlying parabolic
equation has a nonlocal term whenever p # 2.

1. Introduction. This paper is a generalization to p # 2 of results which have
been established in [5] in the case p = 2 and go back to [10]. On the other hand,
we use a flow interpretation which was developed in [7] and relies on the carré du
champ method. This second approach gives similar results and can be traced back
to [4, 3]. As far as we know, Bakry-Emery techniques have been used in the context
of the p-Laplacian operator to produce estimates of the first eigenvalue but neither
for non-linear (i.e., p # 2) interpolation inequalities nor for estimates on non-linear
p-Laplacian flows. By mixing the two approaches, we are able not only to establish
inequalities with accurate estimates of the constants but we also obtain improved
inequalities and get quantitative rates of convergence for a nonlinear semigroup
associated with the p-Laplacian. We also establish improved rates of convergence,
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at least as long as the solution does not enter the asymptotic regime. Results are
similar to those of [9] in the case p = 2.

Let us denote by S! the unit circle which is identified with [0, 27), with periodic
boundary conditions and by do = g—ﬁ the uniform probability measure on S'. We
define

HU/Hip(gl) ||U/||ip(sl)

Al = inf

5 and A;:= inf
vEWL ||U||L2(sl)

vEWL ||v||%p(§1)

where the infimum is taken on the set W, of all functions v in WHP(St) \ {0} such
that fSl vdo = 0. Here we use the notation:

1/p
||u||Lp(Sl) = </§1 |u|p d0> .

With our notations, A} /% is the lowest positive eigenvalue of the p-Laplacian operator
L, defined by

—Lyv:=— (|'|P7? 1/)/ :
Since do is a probability measure, then ||uHip(S1) - Hu||i2(sl) has the same sign as
(p — 2), so that
(p=2) (AT = A1) 20.
See Appendix A for further considerations. Our main result goes as follows.

Theorem 1. Assume that p € (2,400) and g > p — 1. There exists A, 4 > 0 such
that for any function uw € WHP(SY), the following inequalities hold:

A
e (I Ty (1)
pP—q
ip#aq, and
) ) Jul
lu'|IT, )2, pop [l (sh) Sl| | [l o (st (2)

if p=gq and u # 0. Moreover, the sharp constant Ay, 4 in (1) and (2) is such that
A1 < Ap7q < AI .

Inequality (2) is an L? logarithmic Sobolev inequality which is reminiscent of, for
instance, [6]. A Taylor expansion that will be detailed in the proof of Proposition 1
(also see Proposition 3 and Section 2.5) shows that (1) and (2) tested with u = 1+ewv
and v € W, are equivalent at order €2 to ||v'||%p(sl) > A7 ||v||%2(gl)7 which would not
be true if, for instance, we were considering [|u'[|f, i) with o # 2. This explains
why we have to consider the square of the norms in the inequalities and not other
powers, for instance a« = 1 or aw = p. This is also the reason why Ay and A} are not
defined as the standard first positive eigenvalue of the p-Laplacian operator.

In 1992, L. Véron considered in [13] the equation

—Lpu+|ulT?u = NuP2u

not only on S' but also on general manifolds and proved that it has no solution in
W1LP(S!) except the constant functions if A < )\21)/2 and 1 < p < q. Let us point
out that, up to constants that come from the various norms involved in (1), the
corresponding Euler-Lagrange equation is the same equation when ¢ < p, while in
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the case ¢ > p, the Euler-Lagrange equation of our problem is, again up to constants
that involve the norms, of the form

—Lyu+ NulP2u = |u|i?u.

This paper is organized as follows.
e In Section 2, we start by proving Theorem 1 in the case 2 < p < ¢ with estimates
for elliptic equations. The key estimate is the Poincaré type estimate of Lemma 1,
which is used in Section 2.3 to prove Proposition 2. The adaptations needed to deal
with the case ¢ < p are listed in Section 2.4.
e Section 3 is devoted to further results and consequences. In Section 3.1, we give
an alternative proof of Theorem 1 based on a method for parabolic equations. This
is the link with the carré du champ methods. The parabolic setting provides a
framework in which the computations of Section 2 can be better interpreted. An-
other consequence of the parabolic approach is that a refined estimate is established
by taking into account terms that are simply dropped in the elliptic estimates of
Section 2: see Section 3.2. A last result deals with ground state energy estimates
for nonlinear Schrédinger type operators, which generalize to the case of the p-
Laplacian the Keller-Lieb-Thirring estimates known when p = 2: see Section 3.3.
Notice that such Keller-Lieb-Thirring estimates are completely equivalent to the
interpolation inequalities of Theorem 1, including for optimality results.
e Numerical results which illustrate our main theoretical results have been col-
lected in Section 4. The computations are relatively straightforward because, after
a rescaling, the bifurcation problem (described below in Sections 2.1 and 2.4) can
be rephrased as a dynamical system such that all quantities associated with critical
points can be computed in terms of explicit integrals.

2. Proof of the main result. The goal of this section is to prove Theorem 1 and
some additional results. The emphasis is put on the case 2 < p < ¢, while the other
cases are only sketched. We shall collect a series of observations before proving
Theorem 1 in Section 2.5.

2.1. A variational problem. On S!, let us assume that p < ¢ and define

Ny + M el

Q)\[u} =
HU”iq(Sl)
for any A > 0. Let
A) = inf ul .
PN = inE gy
In the range p < g, inequality (1) can be embedded in the larger family of inequalities
[0/ E 0y + AMlulEo@y = w) lullfoe) Yue WHP(S! 3)

so that the optimal constant A, , of Theorem 1 can be characterized as
Apg=(g—p)inf {X>0: p(X) <A}.

Proposition 1. Assume that 1 < p < q. On (0,+00), the function X — u(A) is

concave, strictly increasing, such that (X)) < X if A > Aj/(q —p).

Proof. The concavity is a consequence of the definition of p(A) as an infimum of
affine functions of \. If u(A) = A, then the equality is achieved by constant functions.
If we take

u=14+¢ecv with /vdU:O
st
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as a test function for Q) and let ¢ — 0, then we get

Qi1 +ev] = A~ e (1 12aen) = Mg = p) [0lEegen)) -

Let us take an optimal v for the minimization problem corresponding to A}, so that
the r.h.s. becomes proportional to AT — A (¢ — p). As a consequence, we know that
w(A) < Xif A > A1 /(g — p). O

By standard methods of the calculus of variations, we know that the infimum
w(N) is achieved for any A > 0 by some a.e. positive function in W1P(S!). As
a consequence, we know that there exists a non-constant positive solution to the
Euler-Lagrange equation if A > A}/(q¢ — p). Notice that all non-zero constants are
also solutions in that case. The equation can be written as

— o oy Lo+ MlulF oy ™ = pV) Jullafsry u? ™" (4)

What we want to prove is that (4) has no non-constant solution for A > 0, small
enough, and give an estimate of this rigidity range.

Proposition 2. Assume that 2 < p < q and X\ > 0. All positive solutions of (4)
are constant if A < A\1/(q —p).

The proof of this result is given in Section 2.3. As a preliminary step, we establish
a Poincaré estimate.

2.2. A Poincaré estimate. Let us consider the Poincaré inequality
1010 1) = M lollEr@y =0 Vo e W,
which is a consequence of the definition of A;.

Lemma 1. Assume that p > 2. Then for any non-negative u € W2P(S!)\ {0}, we

have
s

/31 wP (L) do > Ay S (5)

||u||Lp (s1)
Moreover Ay is the sharp constant.

Proof. By expanding the square, we know that

0< / TP |Lyu+ ClulP T (u— a)|2da = / u* P (Lyu) do — O ||u 1T sty
St st
- C <u/||€p(gl) — C/Sl |u|p*2 (u — ’UJ)Q dO’) ]
/752,

:)\17, v=u—1u and ﬂ:/uda,
HU”Lpsl) st

With

we know that

u?"P 1
| o P dr = Y

1 ”uHLp(Sl
2(p—2 ufP—?
>\ ”u/”L(ppsl) HU/HLP(SI 7/\1/ ||p—72 vido | .
St ||UHLP(S1)
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Assuming that p > 2, Holder’s inequality with exponents p/(p — 2) and p/2 shows
that

p—2

Ju[P~? o2y |7
/S ———— " do < |lulf 5 (lufP=2)72 do|  |lollEss) = l0lEss) -

! ||u||Lp(g1)

We observe that v is in W so that A, ||v||ip(sl) < ”U/”ip(sl) and

_ —2
M [ o < g el

(see (16) for further considerations). Hence we conclude that

u2—P
[t (G do = 125
st ||UHLp(S1)

2 2
> A 55 (10 10ty = M loliEaen ) = 0

The fact that A; is optimal is obtained by considering the equality case in the above
inequalities. See details in Appendix A. O

2.3. A first rigidity result. We adapt the strategy of [5, 10] when p = 2 to the
case p > 2 using the Poincaré estimate of Section 2.2.

Proof of Proposition 2. Let us consider a positive solution to (4). If we multiply (4)
by —u?"PL,u and integrate on S!, we obtain the identity

o1ty [ (R do+ Ml [ 1P do
= (g =p) )l [ o,
If we multiply (4) by (1+¢—p) u'~P [u/|P and integrate on S!, we obtain the identity
1y 1+ a=p) [ Ll o+ Al (- a=p) [ P do
= (g =n) O it [ w o,

By subtracting the second identity from the first one, we obtain that

|’ ||L,,(Sl (/ uw? P (Lyu)* do + (1+q—p)/ ul—pﬁpuu/|pd0)
St

Sl
A=) [l [ 1P dr =o.

After an integration by parts, the above identity can be rewritten as

1 _ -1 2 /12p
/ u2_p(ﬁpu)2da+ (1+q-p)(p ) |/ do
st 2p—1 st uP
—-Ag—-p) ——— s ||Lp(§1 |u/|p do=0.

||UHLP(81)
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By Lemma 1, this proves that
1
||u'||L‘:’S1; L Utg-p)(p-1? / /|27
Sl

do <0.
2p—1 uP 7=

(A —=X(g—p))
HuHLp (s

If A < A\1/(q — p), this proves that u is a constant. This completes the proof of
Proposition 2. O

2.4. An extension of the range of the parameters. So far we have considered
only the case ¢ > p. Let us consider the case 1 < ¢ < p and define, in that case,

Hu/”Lp s1) + ||u||iq(§1)

OH[u] ==

||U||ip(81)
for any p > 0. Let
A = inf OHlul] .
(1) vewt i o) [u]

If u(A) = A, then the equality is achieved by constant functions. In the range p > ¢,
inequality (1) can be embedded in the larger family of inequalities

1/ Eo ey + 1 lullEaery = M) Nullfny Vue WHP(SH) (6)
so that the optimal constant A, ; of Theorem 1 can be characterized as
Apg=(@—q) inf{n>0:Au) <u}.
As in Section 2.1, a Taylor expansion allows us to prove the following result.

Proposition 3. Assume that 1 < g < p. The function pu — A(u) is concave, strictly
increasing, such that AM(p) < p if p > Ay/(p — q).

As a consequence of Proposition 3, there exists a non-constant positive solution
to the Euler-Lagrange equation if ;1 > A}/(p — ¢). This equation can be written as

oy Lot oy ™ = M) oy ™ (D)
There is also a range in which the only solutions are constants.

Proposition 4. Assume thatp > 2 and p—1 < g < p. All positive solutions of (7)
are constant if u < A\1/(q —p).

Proof. The computation is exactly the same as in the proof of Proposition 2, except
that A and () have to be replaced by —A(u) and —p respectively.

2-p 2 (1+q—p)(p—1)2/ Ju'[?
/Slu (Lpu)*do + 51 L do

I i252s 1o,
A p—q) [ de = 0.

||UHLp(§1) St

The conclusion then holds by Lemma 1 as in the case ¢ > p, except that we need
to ensure that the factor (1 + ¢ — p) is positive. O
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2.5. The interpolation inequalities.

Proof of Theorem 1. Inequality (1) follows from Inequalities (3) and (6) with
Apgi=(g—p)min{A>0:pu(X) <A} if 2<p<yq,
Apgi=(p—q)min{p>0:Ap)<p} if p>2 and p—1<qg<p,

and from Propositions 1 and 2 if p < ¢, or from Propositions 3 and 4 if p > ¢q. It
remains to consider the limit case as ¢ — p. By passing to the limit in the right
hand side, we obtain the LP logarithmic Sobolev inequality (2). The upper bound
App < A7 is easily checked by computing

> |
ull|Z sy — = Auc|?5 7 / uplog<5>d"
leliEoery = 5 A el . Tuel” log { o=

= (A} = Mlvlfze + o)

where v = 1 + ev and v is an optimal function for the minimization problem
corresponding to A\}. This completes the proof of Theorem 1. O

3. Further results and consequences. In this section we collect a list of results
which go beyond the statement of Theorem 1. Let us start with an alternative
proof of this result which paves the route to an improved interpolation inequality,
compared to inequality (1).

3.1. The parabolic point of view. As in [7], the method of Section 2.3 can
be rephrased using a parabolic evolution equation in the framework of the carré
du champ method. The elliptic computations of Section 2.3 can be interpreted as
a special case corresponding to stationary solutions. Here we shall consider the
1-homogenous p-Laplacian flow

2—p
ou N5 u'|P
at:;_j(f)zf_p(/:pu—k(l—&—q—p) | ) (8)
||UHLp(sl) u

The main originality compared to previous results based on the carré du champ
method is that a nonlocal term involving the norms |[u/[|1r(s1) and [Ju[|1» sty has to
be introduced in order to obtain a linear estimate of the entropy, defined as

u 2p — ||u 2,1 1
N L7 1
p—4q

if p # q, in terms of the Fisher information
i(t) := [0 [|70 g1y -
If w is a positive solution of (8), we first observe that

d [ [Er 'Ip
—/ uqda—qizli(sl) / yltap <£pu+(1+q—p) ] >d0’=0.
dt Sl Sl

||u||Lp(?é1) u

Hence ||u||iq(sl) does not depend on t and we may assume without loss of generality
that ||u\|%q(sl) = 1. After an integration by parts,

e IWIET, p
1= 08 _ o e L 14+q—p) ) go = —2i
e /S“< put (1g—p) - ) o= —2i
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if p # q. A similar computation shows that ¢ = —2i is also true when p = ¢,
provided we define the entropy by

2 2- / ( |ul )
e(t) = 2 llull?=P ul? log | -——— | do
(t) » | ||Lp(sl) 51 Jul llulle (st

in that case, with i := ||u’|\ip(sl) as before.
One more derivation along the flow shows that
. 2(2—p)
d [[w'lI '|p
(=G =2 [ (g (G ara-p )
dt ”uHLp(sl) St u
Using an integration by parts, we have
/\p -1 2 /\2p
st U 2p—1 Js1 wP
With the help of Lemma 1, we conclude that
2(2—p)
—1)2 v/llLs ‘|2
P <_oMi—2(14qp) LD ;fl)/ I e < —2ni. (9
2p—1 ||u||Lp(Sl) 1 uP

Let us explain why this computation provides us with a second proof of Theorem 1.

A positive solution of (8) is such that i(t) < i(0)e~2*? for any ¢+ > 0 and thus
lim s 100 i(t) = 0. We will see next that lim;—, . e(t) = 0. As ||u|\iq(gl) =1, for
each n € N, there exists x,, € [0,27) such that u(z,,n) = 1, hence

u(z,n) = 1] = u(z,n) = u(n,n)| < ClJu' (- n)|Lr@n)

implying that [[|u(-,n)|[rs1) — 1] = 0 as n — oo. Since limy_, e(t) exists, our
claim follows. After observing that

d
7 (i—Ae)<0 and t—1>1+moo (i(t) — Me(t)) =0,
we conclude that i — A\je > 0 at any ¢ > 0 and, as a special case, at ¢ = 0,
for an arbitrary initial datum. This is already a sketch of an alternative proof of
Theorem 1. Because of its connection with the flow (8), the inequality i > A\; e can

be considered as an entropy — entropy production inequality: see for instance [1].

So far, this second proof of Theorem 1 is formal as we did not establish the
existence of the solutions to the parabolic problem nor the regularity which is needed
to justify all steps. To make the proof rigorous, here are the main steps that have
to be done:

1. Regularize the initial datum to make it as smooth as needed and bound it from
below by a positive constant, and from above by another positive constant.
2. Regularize the operator by considering for instance the operator

U (p _ 1) (52 + ‘ul|2)§_1 u
for an arbitrarily small € > 0.

3. Prove estimates of the various norms based on the adapted (for e > 0) equation
and on entropy estimates as above, and establish that these estimates can be
obtained uniformly in the limit as e — 0.

4. Get inequalities (with degraded constants for € > 0) and recover an entropy
— entropy production inequality by taking the limit as € — 0.
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5. Conclude by density on the inital datum, in order to prove the result in the
Sobolev space of Theorem 1.

Details are out of the scope of the present paper. None of these steps is extremely
difficult but lots of care is needed. Regularity and justification of the integrations
by parts is a standard issue in this class of problems, see for instance the comments
in [14, page 694]. Up to these technicalities which are left to the reader, this
completes the second proof of Theorem 1.

3.2. An improvement of the interpolation inequality. The parabolic ap-
proach provides an easy improvement of (1) and (2). Let us consider the func-
tion ¥, , defined by

(p—1)21+q—p( 1 .
U, q(2) =2+ z— log(l1+(p—¢q)z if p#gq,
pal®) =2+ G T (o o (14 (0 ) 2)
(p—1)° :
\I’ILP(Z):Z-FWZQ if p=gq.

The function ¥, , is defined on R*, convex and such that ¥, ,(0) = 0 and ¥, (0) =
1. The flow approach provides us with an improved version of Theorem 1.

Theorem 2. Assume that p € (2,+o0) and ¢ > p — 1. For any function u €
WLP(S1)\ {0}, the following inequalities hold:

1 ||U||ip(51) - U||iq(81)>

[/ lE oy > Axlullfas) Yo <p

—4q ||U| iq(g1)
if p# q, and
2 ul? |ul
' I sry = M llullE g @, f/ B - ( o
Lr(St) Lr(St) *p.p »Jo ||U||ip(§1) ||u||Lp(S1)
ifp=q.
Proof. In the computations of Section 3.1, (9), we dropped the term fSl ‘“1;# do.

Actually, the Cauchy-Schwarz inequality

/ ? £ —B ? |u/|2p
|u'|Pdo | = uz - u 2| Pdo| < [ wPdo | ——do
s1 s1 st st uP

can be used as in [2] to prove that

/ LA (Jor /|7 do)’ _
st uP fsl uP do ||U||€p(g1)
with i = ||u’||i,,(sl) and, after recalling that ¢’ = —2i, we deduce from (9) that
e”+2A1€+-2ﬁ———Ei———20
I+ (—q)e

(r—1)?°
2p—1

||u||ip(S1) =1+ (p — q) e by definition of e. Using the standard entropy — entropy
production inequality i — A\; e > 0, we deduce that

e
e+ 2 (1+n)ef>o,
! 1+ (p—qe

with k = (14 ¢ —p). Here we assume that p # ¢ and [Jul|pes1) = 1 so that
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that is,

d i AU <

o (i= A ¥pq(e) <0,

and the result again follows from limy_, oo [i(t) = A1 ¥pq(e(t))] = 0 if |lullpo@) =
1. The general case is obtained by replacing u by u/||u||res1) = 1 while the case
p = q is obtained by passing to the limit as ¢ — p. O

We notice that the equality in (1) can be achieved only by constants because
i— Ae> A (U 4(e)—€) >0

and ¥, ,(2) — 2z = 0 is possible if and only if z = 0. This explains why the infimum
of i— Ay e, i.e., the infimum of @y, and Q*!, is achieved only by constant functions.

In the case p = ¢, let us notice that the improved interpolation inequality of
Theorem 2 can be written as

2 - [l
2 £ 2-p p T
/1 1) > , ullys (s /S1 |ul? log (u|| ) do

Lr(S1)

-1 2 P
x |1+ (p ) / |Q:‘ log( [l )da .
p(2p—1) Jou [[ullfs g [[ullLe st

In the case p # ¢, let us notice that the improved interpolation inequality of
Theorem 2 can be written as

2, @) — [l e
(125 60) = At Kpg (elur]) <;_q €D

)

where

Toals) o efu] = lllEs @) = Nullasr)
(p - Q) Hu”iq(sl)
for any function u € WHP(S!) \ {0}. There is essentially no improvement for func-

tions u such that e[u] is small because limy_o, KCpq(s) = 1, but s = Kp4(s) is
monotone increasing and lim,_, o KCp 4(s) = 1 + k.

Kpq(s) =

)

3.3. Keller-Lieb-Thirring estimates. The nonlinear interpolation inequalities
(3) and (6) can be used to get estimates of the ground state energy of Keller-Lieb-
Thirring type as, for instance, in [8]. We are interested in the extension of the p = 2
case. In the case ¢ > p, the question is to decide whether the quotient

2/p
||u/||ip(§1) _ (fgl V |ul? do)

H“”ip(sl)

can be bounded from below uniformly in u for a given potential V| in terms of an
integral quantity depending only on V. In the case p = 2 this quotient is simply
the Rayleigh quotient associated with the Schrédinger operator fdd—; — V and its
minimizer is, when it exists, the ground state. As in the case p = 2, we obtain a
lower bound when p # 2 in a setting which is in one-to-one correspondance with

the interpolation inequality (1). Let us give details.
In the range 2 < p < ¢, by applying Hoélder’s inequality, we find that

Lvierdo <1V o Tl

La—p
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We can rewrite (3) as
||U/H12f(81) —H ||U||iq(§1) == HUH%p(Sl)
with p = ||V||2/i( N and A = A(u) computed as the inverse of the function A —
La—pr (S

(), according to Proposition 1. As a consequence of Propositions 1 and 2, we
have the following estimate on the ground state energy.

Corollary 1. Assume that 2 < p < q. With the above notations, for any function
V e L7 (SY) and any u € WHP(SY), we have the estimate

2/p 9
(- (/SlV|u|pda) >\ (||V||L/f£p(81)) lallZ e, -

Moreover,

A
2 2 . 2 1
1 (IVII e ) = V|2 if VP2 <

La-7 (1) La-7 (1) Lar(s) T q—p

and in that case, the equality is realized if and only if V is constant.

If p>2and p—1< g < p, there is a similar estimate, which goes as follows. By
applying Holder’s inequality, we find that

1-4 4
/Wda:/ Vr Ve |u|qd0<(/ v—pfqdo> </ V|u|pda)
st St st st

so that

p -1y -1 P
Ry e

We can rewrite (6) as
[ [0 g1y + pellullZasry = M) ullEogsry

with p = ||V*1||_ﬁ( 5 and A = A(p), according to Proposition 3. As a conse-
Lp—a (S
quence of Propositions 3 and 4, we have the following estimate on the ground state

energy.

Corollary 2. Assume that p > 2 and p—1 < q < p. With the above notations,
for any function V such that V=' € L7 (SY) and any u € WHP(S!), we have the
estimate

2/p T
0oy + ([ Vi ao) ™ 2 A (W72 oo

Moreover,
_1=2 _1)—2 . _1)—2 A
oY (a0 B e A e
L7 (81) L7 (81) LetaE) T p—g

and in that case, the equality is realized if and only if V is constant.

4. Numerical results. Equation (4) involves non-local terms, which raises a nu-
merical difficulty. However, using the homogeneity and a scaling, it is possible to
formulate an equivalent equation without non-local terms and use it to perform
some numerical computations.
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4.1. A reparametrization. A solution of (4) can be seen as 2m-periodic solution
on R. By the rescaling

uz) =K f (2T7r (x — x0)> : (10)

we get that f solves

T\? _ _ _ _ _
(5 ) Iy P Al K770 = )l O

27
We can adjust T so that
T\ o .
(35) It = Al
K7P ( ) ”uHLq(sl =A ||U||Lp(§1 .

Altogether, this means that the function f now solves
_£f+fpl fql (11)

on R and is T-periodic. Equations (4) and (11) are actually equivalent.

and K so that

Proposition 5. Assume that p € (2,+00) and ¢ > p— 1. If u > 0 solves (4) and
f is given by (10) with x¢ € R,

1—2 _9 1
1wl Lo (& Al v
T =27 \» 7”(281) and K =|— e ,

1-2 by p—2
||UHLP(S1) M( ) ||u||Lp(§1)

then f solves (11) and it is T-periodic. Reciprocally, if f is a T-periodic positive
solution of (11), then u given by (10) is, for an arbitrary xo € R, and an arbitrary
K > 0, a 2w-periodic positive solution of (4) with

_( )2 Iz
27 ) s o,y

Hf”Lq OT) z T%,% Hf”Lq (0,T)
2

and

pw(\) = AT7 %

”fHLp(o T) ||f ||Lp(0 T) .

Proof. To see that u(x) = f(T x /(27)) solves (4), it is enough to write (11) in terms
of u and use the change of variables to get that

1 _1
[ ||Le sty = %Tl v | f o,y s Nulliesy =T 7 | fllueo,r

_1
and ||UHLQ(81) =T« Hf||L‘Z(O,T)~

Notice that on S', we use the uniform probability measure do, while on [0,T] we
use the standard Lebesgue measure. We can of course translate u by x¢o € R or
multiply it by an arbitrary K > 0 (or an arbitrary K € R if we relax the positivity
condition). O

Proposition 2 and Proposition 5 have a straightforward consequence on the period
of the solutions of (11).
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Corollary 3. Assume that 2 < p < q. If f is a non-constant periodic solution
of (11) of period T', then

21
n P o
_ 21 :
=P f1E o

A similar result also holds in the case p >2 and p—1 < g < p.

T>2mw

4.2. A Hamiltonian reformulation. Assume that 2 < p < ¢. Eq. (11) can be
reformulated as a Hamiltonian system by writing f = X and

Y =|X'[P2X — X' =|Y|71 %Y, (2)
Y/ = |X[P2X —|X[|972X.
The energy
HOXGY) = (p = 1) V71 o+ 7 1XI7 — X7
is conserved and positive solutions are determined by the condition min H = %, 1<
H < 0. Hence a shooting method with initial data

X(0)=a and Y(0)=0

provides all positive solutions (up to a translation) if a € (0, 1]. For clarity, we shall
denote the corresponding solution by X, and Y,. Some solutions of the Hamiltonian
system and the corresponding vector field are shown in Fig. 1.

—0.5}

1.0

Pl 2 e S SN
AN NS S P

|
N

|
ol
N

FIGURE 1. The vector field (X,Y) — ([Y|[712Y,|X[P2 X —
|X|?72 X) and periodic trajectories corresponding to a = 1.35
(with positive X) and a = 1.8 (with sign-changing X) are shown
for p = 2.5 and ¢ = 3. The zero-energy level is also shown.
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The numerical computation of the branches. Assume that 2 < p < ¢ and let
us consider the solution of

_‘Cpfa+fg_1:fg_lv f{;(O):O, fa(o):a'

We learn from the Hamiltonian reformulation that H(f,(r),|f.(r)[P=2 fi(r)) is
independent of r, where H(X,Y) = (p — 1)|Y|7% + pV(X) where V(X) :=
% | X |q—% | X|P. Since we are interested only in positive solutions, it is necessary that
H(a,0) < 0, which means that we can parametrize all non-constant solutions by
a € (0,1). Let b(a) € (1, (q/p)l/(q_p)) be the other positive solution of V(b)) = V (a).

If T, denotes the period of f,, then we know that f! is positive on the interval
(0,T,/2) and can compute it using the identity H(fa(r),|fi(r)|[P72 fi(r)) = V(a)
as

0 = (2 (Vi - V(fa<r>>))’l”

This allows to compute T, as

See Fig. 2.

0.2 0.4 0.6 0.8 1.0

FIGURE 2. The period T, of the solution of (12) with initial
datum X (0) =a € (0,1) and Y (0) = 0 as a function of a for p =3
and ¢ = 5. We observe that lim,_,o 7T, = +oc0 and lim,_,; T, = 0.

With the same change of variables X = f,(r), we can also compute

/OTa |folP dr = 2/ab(a) (pfl (Vi) - V(X)))l_; X,

/OTa |fa|Pdr:/ab(a)Xp (pﬁl (V(a)—V(X))> %dX,

1

/OT“|fa|qdr:/ab(a)Xq (& (V(a)—V(X))>_p X

Using Proposition 5, we can obtain the plot (A, u(\)) as a curve parametrized by
€ (0,1). See Fig. 3. Similar results also hold in the case p > 2 and p—1 < ¢ < p.
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FIGURE 3. Left: the branch A — p(A) for p = 3 and ¢ = 5. Right:
the curve A — A—p(A). In both cases, the bifurcation point A = A}
is shown by a vertical line.

5. Concluding remarks and open questions. A major difference with the case
p = 2 is that the 1-homogenous p-Laplacian flow (8) involves a nonlocal term, for
homogeneity reasons. This is new and related with the fact that inequality (1) is
2-homogenous. To get rid of this constraint, one should consider inequalities with
a different homogeneity, but then one would be in trouble when Taylor expanding
at order two around the constants, and the framework should then be entirely
different. Instead of using a 1-homogenous flow, one could use a non 1-homogenous
flow as in [7], but one cannot expect that this would significantly remove the most
important difficulty, namely that A} is a natural threshold for the perturbation of
the constants.

In Lemma 1, we cannot replace A; by A}, as it is shown in the Appendix: see the
discussion of the optimal constant in (5). On the other hand, in the computation of
i’ in Section 3.1, the term that we drop: fsl u”P |u/|?P do, is definitely of lower order
in the asymptotic regime as ¢ — +oo. Actually, in (5), if we consider u = 1+ ewv
and investigate the limit as ¢ — 04, it is clear that the inequality of Lemma 1
degenerates into the Poincaré-Wirtinger inequality

[ €ofdo = alwIREGY voewr (s,
St

where A1 is mot the optimal constant, as can be checked by writing the Euler-
Lagrange equation for an optimal w = [v'|P~2v. Altogether, it does not mean that
one cannot prove that the optimal constant A, ; in Theorem 1 is equal to A} using
the carré du champ method, but if this can be done, it is going to be more subtle
than the usual cases of application of this technique.

Finally let us point that it is a very natural and open question to ask if there
is an analogue of the Poincaré estimate of Lemma 1 if p € (1,2). If yes, then we
would also have an analogue of Theorem 1 with 1 < p < 2. Notice that this issue is
not covered in [13].

Appendix A. Considerations on some inequalities of interest. We assume
that p > 1. In this appendix we collect some observations on the various inequalities
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which appear in this paper and how the corresponding optimal constants are related
to each other.

e Spectral gap associated with L£,. On S', £71(0) is generated by the constant
functions and there is a spectral gap, so that we have the Poincaré inequality

/ [u'|P do > A1/ |ulP do Yu € W'P(S') such that lulP~?udo = 0.
st st

Sl
(13)
The optimal constant Ay is characterized by solving the Cauchy problem

Lou+|uP?u=0 with w0)=1 and «/(0)=0

and performing the appropriate scaling so that the solution is 27-periodic, as follows.
Let ¢,(s) = |s|?/p and denote by p’ = p/(p — 1) the conjugate exponent. Since the
ODE can be rewritten as: (¢;(u’))/ + ¢;,(u) = 0, we can introduce v = ¢/, (u') and
observe that (u,v) solves the system

u'=¢p(v), v'=—¢y(u), u(0)=1, v(0)=0.

The Hamiltonian energy ¢,(u)+ ¢, (v) = 1/p is conserved and a simple phase plane
analysis shows that the solution is periodic, with a period which depends on p and
is sometimes denoted by 27, in the literature. Then the function z — f,(z) :=
u(m, x/m) is 2m-periodic and solves

P
_ . ™
Lofo+ A |folP2f, =0 with A= <7r) .
P
See [11, 12] for more results on A; and related issues.
For any function v € WhP(S!), ¢ — [, |t + ulP do is a convex function which
achieves its minimum at ¢ = 0 if [, [u[’"? udo = 0. As a consequence, we get that

. ||U/||f,p(gl)
A= min  max ————5——
ueWir(st) teR ||t + ullf, )

and

. ”U/”ip(sl) 2

A= inf ———= <A7.
vEWL HU||Lp(Sl)

On the other hand, the optimal function f, is in WW; by uniqueness of the solution
to the ODE. Indeed we know that f, changes sign and for any zo € R such that
fp(xo) = 0, then  — — f,(2x9 — x) is also a solution, which coincides with f,.

Hence we have that
2

A =A7.
Alternatively, A; is the optimal constant in the inequality
[0l 0 1) = M llollEn@y VoW, (14)

Notice that the zero average condition [, |[u[P~?udo = 0 in (13) differs from the
condition fsl vdo = 0 in (14), but that the two inequalities share the same optimal
functions.
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o The inequality on L2(S'). Here we consider the inequality
101061y = AT [0lF2gy Vv €W, (15)

with optimal constant A}. Since do is a probability measure, then ||u||ip(sl) —

||u||i2(gl) has the same sign as (p — 2) and we have equality if and only if w is

constant, so that, for any p # 2, we have (p — 2) ()\{ — /\1) > 0 as already noted

in the introduction. If p = 2, we have of course \] = Ay as the two inequalities

coincide. If p # 2, one can characterize A} by solving the Cauchy problem
Lou+u=0 with u(0)=1 and 4/ (0)=0

and performing the appropriate scaling so that the solution is 27-periodic, as it has
been done above for A;. We can also introduce v = ¢;,(u") and observe that (u,v)
solves the system

u' =¢,(v), v=-u, u0)=1, v(0)=0,

so that trajectories differ from the ones associated with f,. This proves that AT # Ay
if p # 2. See Appendix B for further details.

e A more advanced interpolation inequality. In the proof of Lemma 1, we establish
on WHP(S1) the inequality

Hu/”%p(sl) ||u||1£;(251) >\ /Sl |ulP~2v?do with v=u—u, u= /Sl udo (16)

in the case p > 2. This inequality is optimal because equality is achieved by u = f,.
We can in principle consider the inequality

”u/Hip(Sl) HUHZI:;(QSl) — /Sl |ulP2v?do >0 Yuc WHP(S!)

with optimal constant p; and v = u — @, for some appropriate notion of average u
which is not necessarily given by u = fSl udo. With the standard definition of 4,
we have shown in Lemma 1 that g1 = A;. Any improvement on the estimate of g
(with an appropriate orthogonality condition), i.e., a condition such that f, is not
optimal and p; > Ap, would automatically provide us with the improved estimate

Apg =
in Theorem 1. As a consequence of Theorem 1, we know anyway that pu; < A}.
Inspired by the considerations on Aq, let us define
-2
||ul||ip(sl) ||u|‘€p(s1)
min  max .
ueWhr(s1) tek [ |u[P=2|u —t]? do

M1 =

An elementary optimization on ¢ shows that the optimal value is ¢t = @, with
fsl [ulP~2 udo
" fe lupm2do

By considering again f,, we see that actually 1 = A1, which proves the inequality

||w||ip(sl) ||u||f£;(2§1) >\ /Sl [ulP~2 |u — a2 do Vu e WHP(Sh) (17)

for an arbitrary p > 2. As a consequence of (17), we recover (5). By keeping track
of the equality case in the proof, we obtain that f, realizes the equality in (5), which
proves again that the constant A; is optimal in (5).
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Appendix B. Computation of the constants A; and Aj. Any critical point
associated with A; solves

—Lyu= A? JulP~2u on S!~0,2n).
The function f such that
T1 T T1 P 2
= _— T —_— = 2
we)=1(52) wenm. (5) =a

is a Ty-periodic solution of
—Lyf =[P F.
Moreover, by homogeneity and translation invariance, we can assume that f(0) = 1

and f/(0) = 0. An analysis in the phase space shows that f has symmetry properties
and that the energy is conserved and such that (p — 1) |f|P + | f|P = 1, so that

1 1
p—1\°

T =4 dx .
=1 ()

Hence we conclude (see Fig. 4) that

2 [t 1\7 ?
_ |2 pb— ?
)\1<7T/0 <1_ p) dX).

Similarly, a critical point associated with A7 solves

— Hu’||i;(’§1) Lou=Xu on S'=][0,27).

With no loss of generality, by homogeneity we can assume that ||u’ Hi;(%l) = A] so
that u can be considered as 2m-periodic solution on R of — £, u = u. By translation
invariance, we can also assume that «/(0) = 0 but the value of w(0) = a > 0 is
unknown. The function f such that

u(z) =af (a%71 x)
is still a periodic solution of

—Lpyf=1,
with now f(0) =1 and f'(0) = 0, of period

2
24
T =2mar .

The energy % (p—1)|f'|P +|f|* =1 is conserved, so that

1 1 1 1
2 p—1\r~ 2 4 2/ 2 p—1\r»
T =4 B —— dX d aer ™ == - dX .
! /0 (p 1—X2> anc. - a T Jo (p 1-— X2

By computing

s (T dr 2 4 s [1[2 p—1\7 !
1P o 3-2 1np 4T _ % 3-2 4 p
”U ||LP(S1)—4(1 /0 |f| 2 7ra /0 (p 1— X2 X,

we obtain (see Fig. 4) that

2 (1 /2 1\7 " 2Ty g AN
. nz—p p—1\7 p—1\7
)‘1 - HU‘/HLP(%l) - (7‘-/0 (p 1_ X2) dX> <7T~/0 <p 1 _ X2> )

2
P
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o6 el

04l

0.2

FIGURE 4. The curves p — A\ (dotted) and p — A7 (plain) differ.
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