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A REMARK ON AN INEQUALITY BY BIANCHI AND EGNELL
JEAN DOLBEAULT, MARIA J. ESTEBAN, RUPERT L. FRANK, AND MICHAEL LOSS

ABSTRACT. A quantitative version of the Bianchi-Egnell inequality concerning the stability of
the Sobolev inequality is proved for non-negative functions. For the proof we study a flow that
interpolates continuously between a function and its symmetric decreasing rearrangement.

1. INTRODUCTION AND MAIN RESULT

In [9] Brezis and Lieb posed the question whether it is possible to bound the ‘Sobolev deficit’
IV S22 @a) = Sall FllL gy

from below in terms of some natural distance from the manifold of optimizers. Here d > 3,
2* =2d/(d — 2) is the ‘Sobolev exponent’, and
Sq=1d(d—2)|s"*

is the sharp Sobolev constant. The function f belongs to the homogeneous Sobolev space
H'(R?), that is, it is in L. .(R%), its distributional gradient is a square-summable function and
it vanishes at infinity in the sense that [{z € R?: |f(x)| > €}| < oo for all € > 0. Here |A]
denotes the Lebesgue measure of a measurable set A. Throughout this paper we deal with
real-valued functions. With minor additional effort our arguments can be extended to the
case of complex-valued functions.

Rodemich [39], Aubin [3] and Talenti [43] (see also [41]) proved that the Sobolev deficit
is non-negative. Moreover, it was shown by Lieb [35], Gidas, Ni and Nirenberg [34] and
Caffarelli, Gidas and Spruck [I4] that the deficit vanishes if and only if the function f is of
the form

f@) =clatle—b?) ", (1)
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where a € (0,00), b € R? and ¢ € C are constants. These functions are often called ‘Aubin—
Talenti functions’. Let M denote the (d+2)-dimensional manifold of functions of the form ().

The question of Brezis and Lieb was answered by Bianchi and Egnell [4]: there is a strictly
positive constant cgg such that for any f € HY(R%) \ M

5(f) . vaH%P(Rd) - Sd HfH%Q*(Rd)
' inngM va - VgHiQ(Rd)

Lions [37] has shown that, if the Sobolev deficit is small for some function f, then f has to
be close to the manifold M of Sobolev optimizers. The closeness is in the strongest possible
sense, namely with respect to the norm in H!'(R%). The Bianchi-Egnell inequality makes
the qualitative result of Lions quantitative. In particular, it shows that the distance to the
manifold vanishes quadratically in the Sobolev deficit. Such ‘stability’ estimates have been
established in other contexts as well, e.g., for the isoperimetric inequality or for classical
inequalities in real and harmonic analysis. In fact, stability has attracted a lot of attention
in recent years and we refer to [33, 211, 28, 22| 18, 16, 19, 27, 20, 42 31, B2, 29, [7] for an
incomplete list of works in this direction. In several of them the strategy of Bianchi and
Egnell or its generalizations play an important role.

An interesting point about and other inequalities obtained by this method is that nothing
seems to be known about the optimal value of the constant cgg except for the fact that it is
strictly positive. The proof in [4] proceeds by a spectral estimate combined with a compactness
argument and hence cannot give any information about cgg. Explicit quantitative estimates
are known only for a distance to M measured by a weaker norm than (2)), functions of H'(RY)
satisfying additional constraints or superquadratic estimates of the distance which degenerate
in a neighbourhood of M and much more is known for subcritical interpolation inequalities
than for Sobolev-type inequalities: see [6l 26}, 25 24 [7, 30] for some references.

It is the aim of this note to address the question of proving with an explicit lower bound
on cgg for any non-negative function f € H'(RY)\ M. We did not succeed in proving a bound
for sign-changing functions f and, in particular, we did not succeed in proving the natural
conjecture that cpg is the infimum over non-negative functions in H*(R%)\ M. Whether this is
true or not is an open problem. We shall assume, henceforth, that we consider the functional
E(f) for non-negative functions only.

Let us introduce the notation

> CBE - (2)

v(0) := % (3)

for any § € (0,1) and assume that ¢ = 2* denotes the Sobolev exponent. Here is our theorem.

Theorem 1.1. Letd >3, ¢ = 2d/(d—2) and f € H'(R%)\ M be any non-negative function.
Then E(f) in is bounded below with a bound given by

E(f) > sup dpu(d)
0<d<1

where 11(8) > m(v(0)) with 6 — v(8) as in and m explicitly defined by
m(v) :ﬁ—qu_2 if d>6,
m(l/)::ﬁ—%q—l)(q—Z)y—qu_2 if d=4,5, (4)
m):=2-2y -5,/ -2, 14 if d=3.
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We refer to Appendix [B| for considerations on the numerical values of our lower bound on
E(f). We also note the upper bound

inf E(f) < ——: 5
ngeé?(Rd)\M (f)= d+4 (5)

see .

Apart from the extension to sign-changing functions, another question that remains open is
what the optimal value of the constant cgg in is and whether it is attained for an extremal
function. In particular, is it only attained in the limit of functions approaching the manifold M
and therefore given by a spectral gap? This would correspond to equality in . This is not
the case for the corresponding question in the case of the planar isoperimetric inequality, where
the constant is strictly smaller than the constant in the corresponding spectral gap inequality
and where one can prove the existence of an optimizing function; see [5]. For further studies
under an additional convexity assumption, see [15] 2], 23].

Let us describe the strategy of the proof of Theorem [I.1, Superficially, it is analogous
to that by Bianchi and Egnell [4] in the sense that one splits the problem into two regions,
one where f is close to the manifold of Sobolev optimizers and the other where it is far
away. These regions are defined in terms of the quantity infyer |V f — Vgl[3, (®) JIVFIz. (Rd)»
specifically by requiring that this quantity is either less or equal than 4, or (strictly) bigger
than 6. Here § > 0 is a free parameter that we will optimize over at the end. Note that, since
infgermt [V — Ve ey < IV FIIE2gay, we may always assume that ¢ <1 and even § < 1.

In Section [3] for 6 € (O 1) small enough we estimate p(d) such that
E(f) = u(d) (6)

whenever

0< inf 197 = Volage) < 619 aes (7

and prove that p(d) is positive. The argument in this regime is similar to that of Bianchi and
Egnell and is based on a spectral gap inequality. We make the qualitative expansions of [4]
quantitative and obtain for all § € (0,1) a remainder bound smaller than an explicit, strictly
positive constant.

In Section we obtain a lower bound on £(f) in case inf e p ||V f — Vg||L2(Rd >0 HVf||L2(Rd
To handle this regime we use an idea taken from a paper by Christ [20] in which he establishes
a quantitative error term for the Riesz rearrangement inequality. The idea, in a rough outline,
is to construct a continuous family of rearrangements f., 0 < 7 < oo, such that fy = f,
1 fr )l ay = 1 flles gays T = IV f7llL2(ray is non-increasing and infgend [|[V(f7 — 9)[12gay — 0
as 7 — 00. Clearly

19 12ty — S A2 1A gty IV gy = Sall 2 gy

E(f) > —1—
IV £ gy ||Vf||L2(Rd IV fr 1122 gay

Starting with infyea |V f — Vg||L2 ey > 0 HVfHL2 gy, one would like to run the flow until at
a certain point 79 one has

. 2 _ 2
nf [IV(fr = Dlia@e =01V frllae) (®)
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and, using @ one would conclude that

||vaOHL2 R%) — Sa HfToHLTk (R4 ||vf7'0H%2 RA) Sa “fTo“i?‘ R4
) (R) (R4)
- - 2 >0 p1(0) -
||VfToHL2(Rd Hlfge./\/l ||V(f70 - g)“[ﬂ(Rd)

The details of this argument are more involved than presented here, mostly because the
function 7 + ||V fr||12@e) need not be continuous, so the existence of a 7y as in is not
guaranteed. The details will be given in Section [2]

Additional results on the symmetric decreasing rearrangement and numerical values of the
constant x in Theorem are given in two appendices, [A] and [B] at the end of the paper. In
order to make notations lighter, we will write || - || = || - ||La(re) whenever the space is R? with
Lebesgue’s measure.

E(f) =

2. COMPETING SYMMETRIES, THE SEQUENCE AND THE FLOW

In a first step one uses ‘competing symmetries’ to move the initial function f close, but
not exactly to the desired location (7). This is done by building a sequence (f,)nen and
considering in Lemma [2.4] two alternatives, (a) and (b). In case (a), the whole sequence stays
outside the neighbourhood as well as its limit: this is anyway enough to prove the result
of Theorem [I.1] In case (b), in a further step one uses a continuous rearrangement (flow) to
achieve ({8]) or, actually, a substitute for it.

2.1. Competing symmetries. The functional £(f) is conformally invariant in the sense
that if C': R?U {oo} — R?U {o0} is a conformal map, the function

folx) = |det DC(x)|"/* f(C(x))
satisfies
E(fe)=E&(f).

In order to verify this, we recall that any conformal map is a composition of scalings, trans-
lations, rotations and inversions. For scalings, translations and rotations in R? the claimed

invariance is easy to see. The additional map to consider is the inversion I(z) = # and a

straightforward change of variables shows that

IV =1V, Ifl = IfI12

Q% -

The equality
. . 2 _ _ 2
inf [V (fr = g)l§ = inf VS = Vg

follows from

: o 2 _ o 2 _ . 2
inf [V (fr = 9)l§ = inf [V(f — gn)l = inf VS - Vgl

since 12 = I and g — g; maps the set M to itself in a one-to-one and onto fashion.

Another and perhaps easier way to see the conformal invariance is to pull the problem
up to the sphere via the stereographic projection. We denote by s = (si,S2,...,84+1) the
coordinates in R%!. Then the unit sphere S C R%! can be parametrized in terms of
stereographic coordinates by

1— |zf?

1+ |z]2°

21']‘

T+ J=1...,d, Say1=

Sj:
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We set

P = (23 s )

and find by a straightforward computation that

VA2 = SalfB I + 5 d(d = 2) [ Flagn) — Sa P2 g
2 = ’
; 1nfGe//,{HVF VG|, + L d(d—2) ||F - G||L2(Sd)}

E(f) =

infge// ||Vf - VQ

where G is a function of the form

G(s)=c(a+b-s) ?,

and ¢ > 0, b € R? and ¢ € C are constants, and .# is the corresponding set of func-
tions. On the sphere the inversion I takes the form of the reflection (s1,...,Sq,S411) —
(Sla -5 8d, _Sd-‘rl)‘

A second ingredient for the construction of the flow is the technique of ‘competing symme-

tries’, invented in [I7]. Consider any non-negative function f € Hl(Rd) and its counterpart
F € H'(S?) given by (9). Set

(UF)(s) = F(s1,82,--,84+1, —Sd) ,

which corresponds to a rotation by m/2 that maps the ‘north pole’ axis (0,0,...,1) to
(0,...,1,0). Reversing @ the function that corresponds to UF on R? is given by

2 e T a1 |rF—1
— 1
wnw - (=) (e S ) w
where e; = (0,...,0,1) € R% Tt follows that
EUS) =E(f).

The operation U is obviously linear, invertible and an isometry on L* (R?).
We also consider the symmetric decreasing rearrangement

Rf(x) = f(x).

The most important properties are that f and f* are equimeasurable and that |V f*[|s <
|V fll2. For elementary properties of rearrangements the reader may consult [36]. Being
equimeasurable, this map is also an isometry on L2 (R?). It is when using the decreasing
rearrangement that we use the fact that f is a non-negative function. For functions that
change sign one conventionally defines their rearrangement as the rearrangement of their
absolute value. Passing from a function to its absolute value does not alter the numerator of

E(f), but we have not been able to quantify its influence on the denominator.
On RY, let

d—2

0le) =187 () (1)

14 [zf?

Note that ||g.|[a+ = 1 because it is obtained as the stereographic projection of the constant
function on S¢ with 2*-norm equal to 1. The following theorem was proved in [I7].
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Theorem 2.1. Let f € L¥ (R?) be a non-negative function. Consider the sequence (fn)nen of
functions

fn=RU)"f VneN. (12)
Then
n—oo
where hy = || f|lar g« € M. Moreover, if f € HY(R?), then (||V full3)nen is a non-increasing
sequence.

It does not seem clear whether the functional £(f) decreases or increases under rearrange-
ment. The next lemma helps to explain this point. Define M; to be the set of the elements
in M with 2*-norm equal to 1.

Lemma 2.2. For any f € H'(R?), we have

inf |[Vf—Vgl2=|VFI?-S e
gleanl F=Vyl5=1V£l3 dgseljl\gl(fg )

Here (-, -) is the L?(R?) inner product or, more precisely, the duality pairing between L?" (R%)
and L)' (R?).

Proof. Let g be any Aubin—Talenti function with ||g||2- = 1. The function g is an optimizer of
the Sobolev inequality, i.e., || Vgl||3 = Su||g]|3- = Sa and is a solution of the Sobolev equation

2*71
—Ag—Sd 2* 2—Sdg2_1.

Hence for any non-negative constant ¢ we find

IV(f =)l = IVFI3 =2c(Vf,Vg) + Vgl = IV fII5 = 2¢5a (f,677") + Sac?

and minimizing with respect to ¢ we find the lower bound ||V f||3— 54 (/, gz*’l)Z, which proves
the lemma. ]

Under the decreasing rearrangement, the term ||V f||3 does not increase whereas the term
SUP e, ( f, 92*’1)2 increases. To see this, note that the supremum is attained at some Aubin—
Talenti function of the form that is a strictly symmetric function about the point b € R

Replacing f by its symmetric decreasing rearrangement about that point increases ( f, 92**1)2,
in fact strictly unless f is already symmetric decreasing about the point b. Thus, while the
numerator in £(f) decreases under rearrangements so does the denominator and there are no
direct conclusions to be drawn from this. The next lemma summarizes what we have shown.

Lemma 2.3. For the sequence (fy,)nen in Thearem we have that n — sup e pq, (fa, gz*_1)2
is strictly increasing, lim, o0 infen ||V fro — Vgl[3. is strictly decreasing and

lim inf |[Vf, = Vgl = lm V][5 = Sallbslse = lim [V1ull5 = Sallf]5

* .
n—o00 ge M 2

Proof. From

. _ 2 _ 2 _ 27 -1)2
nf 1V fa = Vgl3 = [V fall3 = Sa sup (fr g™ ™)

geEM1
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we see that the first term converges since (||V f,]|3)nen is @ non-increasing sequence. For the
second term, which is strictly increasing, we have by Hoélder’s inequality

sup (fu, > ) < | ful3 = IIf

geEM,

and since g, as defined in is in M; we have

lim inf sup (fn,g2*_1)2 > liminf (fn, g.)° = || f
n—oo

n—o0 gEM1
by Theorem O
Lemma 2.4. Assume that 0 < f € HY(R?) \ M satisfies
: _ 2 S 2
inf [VF ~ V3 > 5|V

2
2*

2
2*

and let (fn)nen be the sequence defined by . Then one of the following alternatives holds:
(a) for allm=0,1,2... we have

: IR 2
glen/\fxt Vi =Vygls =0V Ll

(b) there is a natural number ny such that

. _ 2 2
glen/\f/t vano VQHQ >0 vanoHQ

and
inf |V fuos1 — Vg3 <V fapsrll3 -
geM

Proof. Assume that alternative (a) does not hold. Then there is a largest value ng > 0 such
that infoep [V fog = Va5 2 0 [V fng 13- -
Lemma 2.5. Assume that f € H'(RY) \ M satisfies

inf o 2 > 2

inf IV = Vgl = 5913

and suppose that in Lemma[2.4] alternative (a) holds for the sequence (f,)nen defined by (12)).
Then
E(f)=0.

Proof. We have

£(f)

2
2*

_ IVAE = SallfI5- o IVAIE = Sallfll3- o IV Fallz = Sallf
infgerm [Vf = Vgll3 — VA3 - IV fall3 ’
where the second inequality is a consequence of |V f,,||3 < ||V f]|5 for all n = 0, 1, 2,.. . proved

in Theorem 2.1 By the assumption that alternative (a) holds and by Lemma [2.3] we learn
that

(13)

1 1
: 2 R F : - 2 _ — : 2 2
Jim [V fullz < 5 lim - inf [[Vfo = Vgl = 5 (Jggol\vanz Sallf 2*) :
Since
Tm [V fall; = Sallfll3- = 6 lim [V£u]3 =68 lim [[fall3. =0Salf]l3- >0,

we can take the limit as n — oo on the right side of and compute the limit of the quotient
as the quotient of the limits. This proves the lemma. O
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2.2. Continuous rearrangement. Next, we analyze the case where the alternative (b) in
Lemma 2.4 holds. Let us introduce

u(8) = inf {5<f> 0 FEREY\ M, inf [Vf ~ Vgl <0 ||Vf||§} R

Lemma 2.6. For any § € (0,1], we have u(d) < 1.

Proof. By Lemma [2.2] we have
inf |Vf—Vg|2=|VfI— S sup (f,¢° ")
inf 197 = Valls = VA5 = S sup (7.6%)
and it follows from Holder’s inequality that

sup (f,g* ) < |If
geEM

2
PEEE

Thus, the denominator in E(f) that enters the definition of w(d) is at least as large as the
numerator, so the quotient is at most 1. 0

Our goal in this subsection is to prove the following lower bound.
Lemma 2.7. Assume that f € H'(RY) \ M satisfies
inf — 2>4 2
inf IV — Vgl = 5913

for some 6 € (0,1) and suppose that in Lemma alternative (b) holds for the sequence
(fa)nen of Theorem [2.1] defined by (12)). Then, with u(8) defined by (14), we have
E(f) > o).

For the proof of this lemma we introduce a continuous rearrangement flow, which interpo-
lates between a function and its symmetric decreasing rearrangement. The basic ingredient
for this flow is similar to a flow that Brock introduced [I0, IT] and which interpolates be-
tween a function and its Steiner symmetrization with respect to a given hyperplane. Brock’s
construction, in turn, is based on ideas of Rogers [40] and Brascamp-Lieb-Luttinger [§]. Our
flow is obtained by glueing together infinitely many copies of Brock’s flows with respect to a
sequence of judiciously chosen hyperplanes. A similar construction was performed by Bucur
and Henrot [12]; see also [20].

More specifically, for a given hyperplane H, Brock’s flow interpolates between a given
function f and f*, the Steiner symmetrized function with respect to H. The family that
interpolates between f and f*¥ is denoted by fZ,7 € [0, 00|, and we have

fo=1, =711
Further, for any 7, f and f are equimeasurable, i.e.,
{z eRY: fH(2) >t} =|{z eR?: f(x) > t}| Vt>0.

Moreover, if f € LP(R?) for some 1 < p < oo, then 7+ fH is continuous in L*(RY).

By choosing a sequence of hyperplanes we construct another flow 7 +— f, that has the
same properties but interpolates between f and f*, the symmetric decreasing rearrangement.
In Appendix [A] we explain this in more detail and prove the following properties that are
important for our proof, assuming f € H'(R?). From the L2 (R%) continuity of the flow we
will deduce that

lim sup (fr,9)* = sup (fr,9) . (15)
TTT0 geMy geEM;
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Concerning the gradient we prove the monotonicity

IVinlle <[[Vinll, 07 <7 <oo, (16)
and the right continuity
m [V fplla = IVl 0<7 <oo. (17)
T2—Tq

Proof of Lemmal[2.7. We begin by motivating and explaining the strategy of the proof. As
before, we bound

2
2*

E(f) = IVAIS = SallFl5- o IVFIE = SallflI3 o IV fuolls = Sallfn
infoen [[Vf = Vgll5 ~ IV£I2 - IV fioll3

We could bound the right side further from below by replacing f,, by fn,+1. This bound,
however, might be too crude for our purposes and we proceed differently. The move from f,,
to fno+1 consists of two steps, namely first applying a conformal rotation and second applying
symmetric decreasing rearrangement. The first step leaves all terms on the right side invariant
and we do carry out this step. The second step leaves the 2*-norm invariant, while the gradient
term does not go up. In fact, the gradient term might go down too far. Therefore, we replace
the application of the rearrangement by a continuous rearrangement flow. In order to make
the notation less cumbersome we shall denote Uf,, by f, where U denotes the conformal
rotation . We denote by f,, 0 < 7 < 0o, the continuous rearrangement starting at f, and
let

(18)

foo = fn0+1 . (19)
Ideally, we would like to find 7 € [0, 00) such that

glen/{l HVfTo — Vg”% = (5 HVf‘rng :

Then the right side of is equal to

g M6l |l s IV B = Sl

IV oI5 IVELll3 infyenm [V — Vall3

which can be bounded from below by 0 (9), since f,, is admissible in the infimum ({14f). This
would prove the desired bound.

The problem with this argument is that the existence of such a 7y € [0, 00) is in general not
clear, since neither of the terms inf e ||V, — Vg||3 and ||Vf,||3 needs to be continuous in 7.
Nevertheless, we will be able to adapt the above argument to yield the same conclusion.

We now turn to the details of the argument. Recalling that

. _ 2 5 2
nf [|Vfo — Vgl 2 0[|Vfollz

we define
Tp := inf {T >0: inf ||Vf, — Vgl <9 ||VfT||§}
geM
with the convention that inf() = co. If 7 < 79 € (0, 00|, similarly as before, the right side
of is equal to

IVfoll3 — Sallfo
IVfoll3

2
2*

[foll3- o VI3 = Sa lIfr,

3 o 5 IVEIE = Sallf 3
[

=1-—-S -
‘ 2= V2 = " infyep [[VE, — Vg

2
2
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where the last inequality arises from inf e |V, —Vg||3 > 0 | Vf. |3 for any 7 € [0, 7). Taking
the limit inferior as 7 — 7, , we obtain

IVfll2 = Salfo s IVE]I3 = Sallfr,

1 Vfoll3 —liminf - infoen [ VE — Vg3

lim 3

2
2*

(20)

Note that the denominator appearing here does not vanish. Indeed, we have
inf [|VE: — Vgll; > 0 [VE[I3 > 0 Sa[Ifll5. = 0 Sallfll5- >0 V7 €[0,7)
g

and, as a consequence,

liminf inf |V, - Va5 >6Sqllf

T—7, 9€

2
5 > 0.

The same inequality remains valid if 75 = 0 and if we interpret lim_ S and liminf_ S
as evaluating at 75 = 0.
At this point we find it convenient to apply Lemma and use the representation

inf |V, — Vg2 = |VF|2— S fog2 12
Jnf | gllz = IVE 12 d;ﬁiﬁ)l( 9> )

Using , that is, the continuity of 7 — sup e, (fT, 92**1)2, we see that
fimint inf [[VF, = Vg3 = lim V3= Ss sup (fr,g* 1)’

T—7, Y€ T, gEM1
Thus, the relevant quotient is equal to
lim__, [V |5 — Sallfr,

. * __ 2 :
lim, o [V 13 = Sa supgens, (Fry, 9771

2
2%

(21)

Our goal in the remainder of this proof is to show that this quotient is larger or equal than
w1(0). We will use the fact that

*_ 1\ 2
sup (fry, 9* )" < |l fr,
geEM,

2., (22)

which follows from Holder’s inequality. We also note that equality holds here if and only if
f, € M.

Let us first handle the case where f,, € M. Then by (2.2) and because of equality in ,
the quotient is equal to 1, which by Lemma can be further bounded from below
by 1(6), leading to the claimed bound. This completes the proof in the case f,, € M and in
what follows we assume

f @ M.
As a consequence of this assumption and , we have
.1\ 2
||Vf7—0||g > 54 ||f7'o g* > Sa sup <‘F7'0’g2 1) : (23)
geEM1

Next, we observe that for @ > § the function z — (x — «)/(z — ) is monotone increasing
on the interval (f3,00). This, together with the strict inequality in (23], implies that the
quotient can be bounded from below by

lim,_, = || V(3 = SallfrI3- S V115 = Sa llfr,

. x_1\2 — *_1\2 °
hmf—m—g HVfTH% — 54 SUPge M, (fTovg2 1) HVfToH% — 54 SUPge M, (fTov.QQ 1)

2
2*

(24)
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We now claim that

inf [V, — Vgl < 81V6, 3. (25)

Once this is proved, we can bound the right side of (24]) from below by p(d). This inequality
is the claimed inequality after taking into account ([20).

To prove , we first note that it is verified if 77 = co. Indeed, foo = fr,+1 by and
therefore, by assumption of alternative (b), infyenm || Vo — Vg3 < 8[| Vix|l3.

Now let 79 < co. We argue by contradiction and assume that

inf [[VF, = Vgl > 61V 3. (26)

Because of this strict inequality and the definition of 7y there are o € (79, 00) for any k € N
with limy_,0o 0% = 79 such that inf e ||VF,, — Vg3 < 8|V, |3, that is,

V65 I3 = Sa sup (£, 6% 7)< 3|V, 3 VEEN.
geEM1

Letting & — oo and using as well as the right continuity of ||Vf,|3, see (17), we deduce
that

*_ 1\ 2
IVE,l13 = Sa sup (fry, 9% )" < 3 [[VEL 5.

geEMy
This is the same as infyerq |V, — V|3 < 8[| Vf, |3 and contradicts (26). This proves
and completes the proof of the lemma. O

Remark 2.8. The above argument would be simpler if T — ||Vf,||3 were continuous for an
appropriate choice of hyperplanes (see Appendm in the definition of the flow. Since the flow
is weakly continuous in Hl(Rd), continuity of the norm is equivalent to (strong) continuity of
the flow in Hl(Rd). Thus, for continuity of the norm for an appropriate choice of hyperplanes,
it is necessary that there is such a choice for which the Steiner symmetrizations approximate
f*in Hl(Rd). According to a theorem of Burchard [13] this holds if and only if [ is co-area
reqular, i.e, if and only if the distribution function

hi {x € R*: f(z) > h, Vf(z) = 0}

has no absolutely continuous component. As shown by Almgren and Lieb [1], both co-area
reqular and co-area irreqular functions are dense for d > 2.

2.3. Summary. Let us summarize the result of this section.

Corollary 2.9. Take § € (0,1) and assume that 0 < f € HY(RY) \ M satisfies
inf — Vgl > 5.
nf [Vf = Vgl 2 0]V £l

Then, with 1(0) defined by (14)), we have
E(f) = du(d).

Indeed, by Lemma[2.4] either alternative (a) or (b) holds. In first case, we apply Lemmas
and and in the second case, we apply Lemma . In the next section we will bound ()
from below by an explicit function of .
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3. ANALYSIS CLOSE TO THE MANIFOLD OF OPTIMIZERS

3.1. Expansions with remainder terms. Our goal in this subsection is to prove the fol-
lowing proposition.

Proposition 3.1. Let X be a measure space and u,r € LY(X) for some ¢ > 2 with u > 0 and
u—+r>0. Assume also that fX ultrde =0.

o If2<q<3, then

2
Hu+ﬂﬁsuw@+wm3qu—m/Uﬂ2wmx+-/bﬂd{)
X q.Jx

o If3<q<4, then

lu+rllg <llull;

2 ((q—l)/ W2 de 4 L (g - 1) (q—2)/ uq_3r3dx+2/ |7’|qu).
X X 1 X
e [fq=06, then

o <l + 2 (5 wrtdo+ 2 [ wrtstaa

+5/ uq4r4dx+2/ uq5r5dx+%/ rﬁd:c).
X X X

Similar bounds can also be derived for ¢ € (4,00) \ {6}. They become increasingly more
complicated as ¢ passes an integer. We restrict ourselves to the case ¢ = 6, which is the only
case in (4,00) that we need, as it corresponds to the Sobolev exponent in dimension d = 3.
For the proof of the proposition, we need two lemmas, which we discuss next.

Lemma 3.2. We have the upper bounds following expansions.
o [f2<q<3, then, forallz > —1,
(I4+2)!<l4+qz+iqlg—1)a°+a%.
o [f3<q<4, then, forallz > —1,
(I+2)<l+qgr+iqlg—1)a2>+Lq(g—1)(g—2)2" + |z]".
e If q =06, then, for allx > —1,
(1+2)°f=1+6x+152>+202° + 152" + 62° + 2°.
Proof. We begin with the case 2 < ¢ < 3 and set
fl@)=1+2)—1—qz—1q(g—1)a*—22.
For any x > — 1, we compute
fll@)=q(l+2)" =1 (g—Da—ai"),
f'a)=qlg—1) (L+a)? —1—-277).
For —1 < 2 < 0 we clearly have (1 +2)92 —1—2%% = (1 —[2|)92 =1 < 0. For z > 0 we

have, by a well-known elementary inequality, (1+2)9 2 —1—29"7" = (14+2)92 -1 —292 < 0.
To summarize, f is concave on [—1,00). We conclude that, for all z > —1,

fx) < f(0) = f(0) .
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Since f(0) = f’(0) = 0, this is the claimed inequality.
We now turn to the case 3 < ¢ < 4 and set this time
fl@):=(1+2)—1-qor—5q(@—1)2"~ga(g—-1)(¢—2)2° — |zl
Again, we compute
flle)=q(Q+2)"™ =1—(¢- Do —5(q—1)(¢—2)2* —[2]" ),
f'(@)=q(qg-1) ((1 +a) ™ —1-(¢—2)z - !x\q”) :
Since again f(0) = f’(0) = 0, the claimed inequality will follow if we can show concavity of f
on [—1,00), that is, g < 0 on [—1,00) where
g(a) =1 +2)* =1~ (¢ -2z — |2[*72.
We compute
g(2)=(q-2) (L+2)° = 1—[2|""2),
g"(@) = (a—2) (g —3) (L +2)"" — |2[77).
We discuss ¢ separately on [—1,0] and on (0, 00).

o We begin with the second case. For x > 0 we have, by the same elementary inequality
as before, (1+2)73—1—29"3 < 0. Thus, ¢’ < 0 on (0,00). Since g(0) = 0, we deduce
g <0 on (0,00).

o Now let us consider the interval [—1,0]. We see that g” > 0 on (—1,—1/2) and ¢"” < 0
on (—1/2,0). Therefore ¢’ is increasing on (—1,—1/2) and decreasing on (—1/2,0).
Since ¢'(—1) = ¢’(0) = 0, we conclude that ¢ > 0 on (—1,0) and therefore g is
increasing on (—1,0). Since ¢g(0) = 0 we conclude that g < 0 on [—1,0), as claimed.

If ¢ = 6 we simply expand (1 + 2)®. This completes the proof of the lemma. 0J
We will also use the following elementary lemma.
Lemma 3.3. If ¢ > 2, then, for all x > 0,
(1+x)§ < 1+§x.

Proof of Proposition|[3.1. We only give the proof in the case 2 < ¢ < 3. We have, by
Lemma [3.2] almost everywhere on X,
(u+r)? <uw4qui'r+iq(g—1)uir*+rL.

Integrating this and using the assumed orthogonality condition, we obtain

/(u—i—r)qug/uqd:c—l—%q(q—l)/ uq2r2dq:—|—/rid:c.
X X X X

Applying Lemma [3.3] we obtain

q

</X(u+r)ng;)§g </X“qdl’)§+(/xuqd$)2q((q_l)/)(“q27"2d$+§/)(7”id$>-

This is the claimed inequality for 2 < ¢ < 3. The proof in the remaining cases proceeds
similarly. 0
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3.2. Application to the Sobolev functional. Throughout this subsection, we assume that

d > 3 and we set

2l

ST d-2
We recall that we denote by Sy the optimal constant in the Sobolev inequality ||V |5 > Sq || f]|?
and by M the set of all optimizers in this inequality.

Proposition 3.4. Let ¢ = 2*, 0 < f € HY(R?) and u € M be such that
IVf = Vuly = inf [Vf—Vg]l2.

Setr:=f—u and o = ||r|,/||ully
o Ifd > 6, we have

IVAI3 = SallfIl; > /]R (|V7°|2 — Sa(g—1) fJul>7ut? 7»2) dw — 2 ||Vr|3o 2.
e [fd=4,5, we have
IVFIIZ = Sall£II3
= /Rd (IVr)? = Salg = 1) Jull;u?r?) dz — || V7[f3 (% (q—1)(g—2)o+?2 gq—2) ‘
o Ifd =3, we have
IV £]l3 — Sq ||f|]3 > /Rd (\VT|2 — 583 |Jullg* u47"2) dx — ||Vr|3 (2—3? o+502+20%+ % 04) )

Proof. This follows directly from Proposition [3.1] in the previous section. We note that the
orthogonality conditions

(Vr,Vu) = (Vf —Vu,Vu) =0 and (r,u’") = (f —u,u?™ ) =0 (27)

are satisfied because of the choice of u. Indeed, since M is closed under multiplication by a
scalar, we find that

0= %HVf —aVul3 ‘a:l =2(Vf, Vu) —2||Vul5 =2(Vr,Vu) = 2¢, (r,u’ "),

where, in the last equality, we used the equation —Au = ¢, u?" with ¢, := ||Vul|3/[ul|?.
Finally, we use the Sobolev inequality Sy ||7[|2 < ||V7||3 for the term multiplying the quantity
involving o. 0

Let us recall a spectral gap inequality which appears, for instance, in Rey’s paper [38,
Appendix D] slightly before the work of Bianchi and Egnell [4].

Lemma 3.5. Let d > 3, ¢ = 2*, f € H(R?) and v € M be such that |Vf — Vu| =
infoen |Vf —Vyl|. Then r:= f —u satisfies

/ (|V7’\2 —Si(g—1) HuHi’q |42 7’2) dx > Vr|? d .
Rd R

d+4

Proof. By translation and dilation invariance, we may assume that u(z) = ¢ (1+ |x|2)_(d_2)/ ?

for some constant ¢ > 0. Then, by inverse stereographic projection and the discussion in
Subsection [2.1], the question becomes to prove the inequality

4
/ (IVR|* — d|R|?) dw > —/ (IVR|*+ 1d(d—2)|R?) dw (28)
Sd d—|—4 Sd
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for all R that are orthogonal to spherical harmonics of degrees ¢ < 1. Diagonalizing the
Laplace—Beltrami operator, the inequality becomes

C(l+d—1)— d>ﬁ(£(€+d—1)+}ld(d—2)) for alll > 2.

This is elementary to check. 0J

Remark 3.6. If we look at the quadratic formr — [o, (V7[> = Sq(q — 1) [[ul| 277 [u|?2 r?) dz,
one may wonder why no essential spectrum should be taken into account. This is indeed an
issue (see for instance [T, Proposition 1.16]) if the form is defined on L*(R?), but not anymore
if we consider the operator —u*"9A — Sy(q — 1) |[ul2™® on L*(R?, u??dx) as the image
of HY(S?) through the stereographic projection is compactly embedded in L*(RY, ui=2dz), so
that only discrete spectrum has to be taken into account. With r € H'(RY) — L2 (R?) —
L2(R?, ui=2dx), the spectral gap computation in the proof of Lemma is justified as already
noted in [4, Appendix].

Now we insert the spectral gap inequality in the expansion and obtain the following.
Corollary 3.7. Let ¢ = 2* and 0 < f € HY(R?). Set D(f) := infyepn( |V — Vgll2 and
m:=D()/(IVI3 - D(f)*)V2

o Ifd > 6, we have
VA = Sallfll; > (77 — 2777°) D(f)*.
e [fd=4,5, we have
IVFIE = SallfIl = (772 — 5 (@—1) (¢ = 2) 7 = 277%) D(f)*.
o Ifd =3, we have
IVFIE = SallfllF = (3= F7—57° =27 — 5 7%) D(f)*.

Proof. Let u € M be such that r = f —u Satlsﬁes V7|l =D(f). Set o := ||r||y/||ull4- Then,
by combining Proposition [3.4] and Lemma [3.5, we obtain the following bounds.

olIfd>6,
IVFIE = SallfII7 = (737 — 20°7%) D(S)*.
olfd=4,5,
IVAIE = SallflI = (772 — 5 (@—1) (¢ = 2) o = 20°7) D(f)*.
olfd=3,

IVAIE = Sallfll; = (5 — Fo—50" 20" — 30%) D(f)*.
We slightly weaken these inequalities, but convert them into a more explicit form. Set

=DV Iz
We recall that (V f, Vu) = ||[Vu|? was shown in (27). This implies

PV =Df)? = IVf = Vuls = V5 = IVul3,
that is, ||Vulla = /1 — p? ||V f|l2. As a consequence,
o= [lf —ulle/llully < IV = Vul2/|[Vulls
=(1=p) IV = Vullo/ [V flla= (1= p*) o =1
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Thus we can replace o by 7 in the above bounds and obtain the assertion of the corollary. [

We can reformulate this corollary using the notation D(f), 6 — v/(d) as in (3)), m explicitly
defined by and, according to ,

- IVIE = SallfIl

Corollary 3.8. With the above notations, we have (5) > m(v(6)).

0< [ e iR\ M, D) < 6||Vf||%}.

This follows immediately from the previous corollary if we note that

DA)/IVLI

V1I=D()?/IVIIE
Combining Corollaries [2.9) and [3.8] completes the proof of Theorem [L.1] O
A standard consequence of the above analysis is the estimate
4

inf E < —
0<fEH (RI)\M (/) = d+4

Indeed, this bound is derived using the fact that the constant 4/(d + 4) in inequality is
optimal and attained if (and only if) R is a spherical harmonic of degree two.

(29)

APPENDIX A. SOME REMARKS ABOUT CONTINUOUS REARRANGEMENT

In this appendix we review the continuous rearrangement of Brock and of Bucur—Henrot
and prove some of its properties.

Brock’s continuous rearrangement is based on the following operation for functions of one
real variable that are finite union of disjoint characteristic functions fozl X (—ap.ar) (@ — b).

Replace this function by fo:l X (—ap.az) (a; —et bk) where t varies from 0 to co. Ast increases,
the intervals start moving closer and as soon as any two intervals touch one stops the process
and redefines the set of intervals by joining the two that touched. Then one restarts the
process and keeps repeating it until all of them are joined into one. The movement stops once
this interval is centered at the origin. By the outer regularity of Lebesgue measure the level
sets of a measurable function can be approximated by open sets and, since in one dimension
this is a countable union of open intervals, one can further approximate the level set by a finite
number of open disjoint intervals for which one uses the sliding argument explained above.

As mentioned before, this procedure can be generalized to higher dimensions by consider-
ing Steiner symmetrization with respect to a hyperplane. One considers any hyperplane H
through the origin and then rearranges the function symmetrically about the hyperplane along
each line perpendicular to H, resulting in a function denoted by f*#. For more information
see [36]. In this fashion one obtains a continuous rearrangement f — f 7 € [0, 00|, which
was studied in detail by Brock [10] [11]. We shall refer to the statements in those papers.

To pass from Steiner symmetrization to the symmetric decreasing rearrangement we con-
sider a sequence of continuous Steiner symmetrizations and chain them with a new continous
parameter a la Bucur—Henrot. Inspired by [12] 20], we proceed as follows. Given a function
f € LP(R?) for some 1 < p < oo there is a sequence (H,,),en of hyperplanes such that, defining
recursively with fy = f,

foi=f n=12...,
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we have
fo— " inLP(RY as n— oo.
In fact, it is shown in [45, Theorem 4.3] that this holds for ‘almost every’ (in an appropriate
sense) choice of hyperplanes. It is also of interest that this sequence can actually be chosen
in a universal fashion (that is, independent of f and p); see [44, Theorem 5.2].
Given f and the sequence (fn)neN as above, we set for any n =0,1,2,...

On(T) =eniir —1, 7€ [nn+1],
and define
fT = fn,d)n(T) y (30)

where the right side denotes Brock’s continuous Steiner symmetrization with respect to the
hyperplane H,, with parameter ¢, (7) applied to f,. As 7 runs from n to n + 1, ¢, (7) runs
from 0 to oo, so f, is well defined even for 7 € N.

From the properties of Brock’s flow, see, in particular, [I1, Lemma 4.1], we obtain the
following properties for our flow.

Proposition A.1. Letd > 1,1 <p < oo and let 0 < f € LP(RY). Then, for any T € [0, 00|,
the function f. defined by is in LP(RY) and ||f.||, = ||fll,- Moreover, for any 7 € [0, oc]
and any sequence (T, )nen with lim, o 7, = 7,

nh—{go fr, —f-ll, = 0.
The following fact is important for us.

Lemma A.2. Letd >3 and 0 < f € L* (R?). The function
T — sup (fT,uQ**l)2
ueMz1

with f, defined by 18 continuous.
Proof. We use the fact, shown in Proposition [A.T], that
»=0.

lim ||f7'1 I
T

T1—>

Fix ¢ > 0. There exists u; € M, such that sup,epq, |(fr, u* )| < |(f,ul ') + € and
hence

sup |(fryu” )| = sup |(fryw® )| < [ (w7 [ e = [ (7))

ueM;y ueEM;y
< (bt ) = (it )4,
which by Holder’s inequality is bounded above by
||f71 - fTQ

up Mg+ e =1Ifr -

2% 2x + €

2*271 . Hence

lim sup ( sup |(fr, u* )| = sup |(fr,u )
2

with ¢ =

To—T1 ueEM;y ueM;y

There exists up € M, such that sup,c v, | (fr,u? )| < |(fr, u

sup |(f, ™ )| = sup [(f 0 )| 2 [(f )| - |
ueEM;y ueM

‘ + ¢ and hence

2*—1
1oy W )‘ - &,

)
(F
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which is greater or equal to

— |(f71,u2*_1) — (fm,ug*_l)’ —e> —|If, —follex — €.
Hence
.. 2% —1 2%—1
it (s ()| = s [ )] ) 2 =<
This proves the claimed continuity. ([l

We now consider the behavior of the gradient under the rearrangement flow. The following
proposition is closely related to [I1, Theorems 3.2 and 4.1], but there inhomogeneous Sobolev
spaces are considered, which leads to some minor changes. For the sake of simplicity we
provide the details.

Proposition A.3. Let 0 < f € HY(R?). Then f, defined by is in HY(R?) and 7 — ||V,

1S a non-increasing, right-continuous function.

Proof. By construction, it suffices to prove these properties for Brock’s flow. Since the latter
has the semigroup property (f,), = f,,, for all o, 7 > 0, it suffices to prove monotonicity and
right-continuity at 7 = 0.

We begin with the proof of monotonicity, which we first prove under the additional assump-
tion that f € L?(R?). This is shown in [II, Theorem 3.2], but we give an alternative proof.
We proceed as in the proof of [36, Lemma 1.17]. Extending [10, Corollary 2| to the sequence
of Steiner symmetrizations we find for three non-negative functions f, g, h that

//RR f(2) g (& = y) hr(y) dw dy > //RR f(@) g(z — y) hy) da dy.

If we choose g(x — y) to be the standard heat kernel, ie., g(z —y) = 2

g-(x —y) = g(z — y) and hence

[ e vtz [| e ) fwdeay.

Since ||f;||2 = || f]|2 by the equimeasurability of rearrangement,

1 1
7 (IEE = (e £)) < = (IF15 = (f:e2'F))

and letting ¢t — 0 yields the first claim under the additional assumption f € L2(IR%).
For general 0 < f € H'(RY) we apply the above argument to the functions (f —€), € > 0.
They belong to L?(R?) since f vanishes at infinity and belongs to L2 (RY). We obtain

IV ((f = )s) ], IV =)ill2 < IV £]la- (31)

We claim that f, € H'(R?) and V((f —€),)_— Vf, in L}(R?) as e — 0. Once this is shown,

the claimed inequality follows from by the weak lower semicontinuity of the L? norm.
To prove the claimed weak convergence, note that by , V(( f— e)+)T is bounded in

L2(RY) as ¢ — 0" and therefore has a weak limit point. Let F € L*(R?) be any such limit

point. Since (f —¢), — f in L* (R?), the nonexpansivity of the rearrangement [10, Lemma 3]
implies that ((f —€);) — f, in L* (R?). Thus, for any ® € C}(RY),

x — y), then

/Rd(v-q))ﬂdx% (V-(I))((f—e)+)Tda::—/Rd(I)-V((f—e)jL)de%— O Fdx

R4 R4
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as € — 0T. This proves that f. is weakly differentiable with Vf, = F. In particular,
f. € HY(R?) (note that f. vanishes at infinity since f does and since these functions are
equimeasurable) and the limit point F' is unique. This concludes the proof of the first part of
the proposition.

Let us now show the right-continuity at 7 = 0. It follows from Proposition that f, — f
in L?"(RY) as 7 — 0". This implies that Vf, — Vf in L2(R%) as 7 — 0. (Indeed, the
argument is similar to the one used in the first part of the proof. The family Vf, is bounded
in L?(R?) as 7 — 0" and, if F' denotes any weak limit point in L2(R?), then the convergence
in L2 (R%) and the definition of weak derivatives implies that ' = Vf.) By weak lower
semicontinuity, we deduce that

IV fll2 < lim inf [|[VE-]|> .
T—0t

This, together with the reverse inequality, which was established in the first part of the proof,
proves the claimed right continuity. 0

We note that the proposition remains valid for 0 < f € Wl’p(Rd) with 1 < p < d. If
p # 2, the monotonicity for the gradient for f € WP(R?) is proved in [I1, Theorem 3.2]. The
remaining arguments above carry over to p # 2.

APPENDIX B. NUMERICAL VALUES

Although rather small and not algebraically computable, the estimate
sup 4 u(0)

0<s<1
in Theorem has a finite value for any d > 3. Numerically, the value is found by inverting
and optimizing v — % (1 + 1)~ m(v) on (0, +oc). This function takes the value 0 at v = 0,
is increasing on a neighbourhood of ¥ = 0%, and has a unique positive maximum point. For
our values, see Figure [T and Table

R =

0.020

0.015}

0.010+

0.005

4 6 8 10 ‘1‘2 1‘4 =
FIGURE 1. Plot of d — k(d) for d =3, 4, ..., 15.
3 1 5 6 7 ) 15

5.7142 x 10~% | 4.1779 x 1073 | 6.4259 x 10—3 | 1.8507 x 10~2 | 7.6876 x 103 | 2.9776 x 10—3 | 1.1213 x 106
TABLE 1. Numerical values of the estimate of Theorem [L.1] for some values of d.
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