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In this work, we consider dimensional improvements of the logarithmic
Sobolev, Talagrand and Brascamp-Lieb inequalities. For this, we use opti-
mal transport methods and the Borell-Brascamp-Lieb inequality. These re-
finements can be written as a deficit in the classical inequalities. They have
the right scale with respect to the dimension. They lead to sharpened con-
centration properties as well as refined contraction bounds, convergence to
equilibrium and short time behavior for the laws of solutions to stochastic
differential equations.

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 (in
short LSI) with constant R > 0 (see [4] for instance) if for all probability mea-
sures v in R”, absolutely continuous with respect to p,

1
e)) Hwlp) = 52 1vlw).

Here, H and I are the relative entropy and the Fisher information, defined for
f=g:by
n

IV fI?
du.

@ HeW =B, ()= [ flogfdu and 1040 = [ :

For I, we assume that V f/f € L?(v).
e A probability measure p in R" satisfies a Talagrand transportation inequal-
ity [37] with constant R > 0 if for all v absolutely continuous with respect to j:

2
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Here, W, is the Monge—Kantorovich—Wasserstein distance; it is defined for u
and v in P,(R") by

12
Wageon) =inf( [ 1y = Pancen)

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 @ on R”
with finite second moment, that is, | |x|2du(x) < 400 (see [1, 39]).

By the Otto—Villani theorem [36], the logarithmic Sobolev inequality (1) im-
plies the Talagrand inequality (3) with the same constant (see also [7], [39],
Chapter 22).

e Let i 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

4) Var,, (f) < f Vf-Hess(V)™'V fdpu.

Here, Var, (f) =/ frdu— (J f dv)? is the variance of f under the measure i;
see [4], Section 4.9.1, for instance.

The standard Gaussian measure y in R” with density eV for V(x) = |x|? /2 +
nlog(2m)/2, satisfies the three inequalities (1), (3) with R =1 and (4). In fact, in
the Gaussian case, the Brascamp-Lieb inequality (4) can be obtained from (1) by
linearization, namely by taking v = fu with f close to 1. Let us note that in this
case Hess(V) =1d,,, the Brascamp-Lieb inequality becomes exactly the Poincaré
inequality. Moreover, these inequalities are optimal for the Gaussian measure: by
direct computation, equality holds in (1) and (3) for translations of y, that is, for
measures v = exp(a-x — #)y with a € R"; equality holds in (4) for f(x) =b-x,
b € R" (see [4], Chapters 4 and 5).

Inequalities (1), (3) and (4) share the significant property of tensorisation, lead-
ing to possible constants R independent of the dimension of the space. In other
words, if a probability measure u satisfies one of these three inequalities with con-
stant R > 0, then for any N e N*, the product measure "V = QN 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 or integrability arguments, one may need more pre-
cise forms capturing the precise dependence on the dimension. Such dimension
dependent improvements have been observed in the Gaussian case. Namely, the
dimensional improvement

(5) H(v|y)§%/lxlzdv—g+glog<l+rll<l(v|y)+n—/|x|2dv>)
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of the logarithmic Sobolev inequality (1) has been obtained by D. Bakry and
M. Ledoux [5] by self-improvement from the Euclidean logarithmic Sobolev in-
equality, or by semigroup arguments on the Euclidean heat semigroup (see also [4],
Section 6.7.1, and the early work [15] by E. Carlen). The dimensional improve-
ment

Jx|?

1 1
(6) W%(v,y)5/|x|2dv+n—2nexp( —dy————H(v|y))
2n 2 n

of the Talagrand inequality (3) has been derived in [3]; 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 [5] that
linearizing (5) leads to the dimensional improvement

%) var, (f) = [ 1VfPdy - %(/(lez—n)fd)/)Z

of the Brascamp-Lieb (or Poincaré) inequality (4) for the Gaussian measure (see
also [4], Section 6.7.1). On the other hand, by a spectral analysis of the Ornstein—
Uhlenbeck semigroup, the bound

2

1 1
® Va, (/) = 5 [194Pdy + 3| [Vray

has been established in [30], Section 6.2. By the Cauchy—Schwarz inequality, it
improves upon (4). Naturally, both inequalities (7) and (8) are optimal, and equality
holds for f(x) = a - x; equality also holds for f(x) = |x|?, in fact, for the first two
Hermite polynomials. The above proofs of (5), (6) and (8) are very specific to the
Gaussian case and cannot be extended to other measures.

These dimensional improvements can also be written as a deficit in the classical
nondimensional versions (1), (3), (4) of the inequalities: namely, for the logarith-
mic Sobolev (LSI in short) and Talagrand (7al in short) inequalities, lower bounds
on the quantities
R
2

The problem of dimensional refinements 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 in-
equality were obtained by Figalli-Maggi—Pratelli [25] (see also R. Eldan [20] or
[23] for convex cones). Further recent results have been established on deficit in
the logarithmic Sobolev inequality in the Gaussian case by Figalli-Maggi—Pratelli
[26], Indrei-Marcon [32] and Bobkov et al. [8]. In particular, [8] rediscovers (5)
and extends earlier results obtained in dimension one by Barthe—Kolesnikov [6]
on the Talagrand deficit. Fathi—Indrei-Ledoux [22] also considers these deficits,
particularly emphasizing the case where v has additional properties, such as a

1
Ousi(vlp) =21 (vip) = RH(v[p) and - dra(vip) := H(viw) - W3 (v, ).
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Poincaré inequality ensuring a better constant in the logarithmic Sobolev inequal-
ity. Very recently D. Cordero-Erausquin [17] has studied refinements of the Tala-
grand and Brascamp—Lieb inequalities via optimal transport tools.

Let us also quote C. Villani [39], page 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.

Finally, recall that the so-called Bakry—Emery criterion (or I'»-criterion) en-
sures that the measure  with density e~V satisfies the logarithmic Sobolev in-
equality (1) and Talagrand inequality (3) as soon as the potential V satisfies
Hess(V) > RId,, with R > 0, as symmetric matrices. One of the goals of this
paper is to extend the above dimensional inequalities under this condition with
R > 0 or only Hess(V) > 0. For this, we shall use multiple tools and we will com-
pare our inequalities with other recent extensions. Applications to concentration
inequalities and short and long time behaviour for the laws of solutions to stochas-
tic differential equations are also given.

Plan of the paper and main results. Let  be a probability measure on R”
with density e~" where V is C.

In Section 1, we propose a method based on the Borell-Brascamp-Lieb inequal-
ity to get dimensional logarithmic Sobolev inequalities in the spirit of the works [9,
11] by S. Bobkov and M. Ledoux. The method is based on a general convexity in-
equality given in Theorem 1.1. For instance, in Corollary 1.4 we shall prove the
following: If Hess(V) > RId,, with R > 0, then

2
) Entu(fz)fn(s—l—logs)+§/‘(l—s)vv+2s¥ frdu

for any s > 0 and any function f such that [ f>du = 1. This improves upon the
classical logarithmic Sobolev inequality (1) under the Bakry—Emery condition,
which is recovered for s = 1.

In Section 2 (Theorem 2.1), we propose a dimensional Talagrand inequal-
ity through optimal transportation in the spirit of Barthe—Kolesnikov [6] and
D. Cordero-Erausquin [16] or the recent [17]: If Hess(V) > RId, with R > 0,
then

R_, 1
(10)  SW3(,v) Sv(V) = u(V) 41 - nexp[;(v(w — (V) — H(vm))}
for all v € P,(R"). This bound implies the classical Talagrand inequality (3). Let
us observe that, using the terminology of the I'>-condition, the associated Markov
generator L = A — V'V -V does not satisfy a CD(R, r) curvature dimension condi-
tion, but only CD(R, 00). In particular, the general dimensional log Sobolev or Ta-
lagrand inequalities, obtained on manifolds (see [4]) or on abstract measure spaces
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(as in [21]) do not hold. In Section 2.1, we show how the dimensional corrective
term in our new Talagrand inequality enables to get sharp concentration inequali-
ties.

Inspired by recent results on the equivalence between CD(R, n) condition and
contraction in abstract measure spaces (see [1, 14, 21]), in Section 3 we consider
applications to refined dimensional contraction properties under CD(R, c0) (see
Proposition 3.3 and Corollary 3.8); we shall see how the dimension improves the
asymptotic behaviour for the laws of solutions to stochastic differential equations
(in the spirit of [12, 13]). Again the generator L = A — VV - V does not satisfy
a CD(R, n) condition, but only CD(R, c0). The key point here is to take advan-
tage 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 (see Proposition 3.1).

In Section 4, we prove two kinds of dimensional Brascamp—Lieb inequalities, a
first one by a L? argument, a second one by a linearization argument in the Borell—-
Brascamp-Lieb inequality. For instance, under the sole assumption Hess(V') > 0,
Theorem 4.3 states that

(f =V f-Hess(V)"'VV)?
n+VV .Hess(V)~lVV

for any smooth function f such that [ f dju = 0. We shall discuss the optimality
of our bounds and compare them with other very recent dimensional refinements
of the Brascamp-Lieb inequality.

In the Gaussian case where © = y, then the logarithmic Sobolev (9) (by opti-
mising over s) and Talagrand (10) inequalities are exactly (5) and (6), respectively,
while the Poincaré inequality (11) improves upon (7).

(11) Var,(f) §fo-Hess(V)_1Vfd,u—

NOTATION. Whenever there is no ambiguity we shall respectively use
H, I, W, drst and dta for H(v|w), 1(v|w), Wa(v, ), dLsi(vin) and éra(v|w).
We shall sometimes let Enty, (f) = [ flog fdx and u(f) = [ f du and use the
same notation for an absolutely continuous measure with respect to Lebesgue
measure, and its density.

1. Logarithmic Sobolev inequalities. The Prékopa—Leindler inequality is a
reverse form of the Holder inequality. Let F, G, H be nonnegative measurable
functions on R” satisfying [ Fdx = [ Gdx =1, and let s, t > 0 be fixed such that
t + s = 1. Under the hypothesis

12) H(tx +sy) = F(x)'G(y)’

for any x,y € R", the Prékopa—Leindler inequality ensures that [ Hdx > 1;
see [39], Chapter 19, for instance.

The Borell-Brascamp-Lieb inequality is a stronger and dimensional form of the
Prékopa—Leindler inequality. Assume again [ F dx = [ G dx = 1 and in addition
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that ', G and H are positive; then the Borell-Brascamp-Lieb inequality asserts
that [ H dx > 1 as soon as

(13) H(tx +5y) = (tF) ™" 4G ()~ ™

for any x, y € R", instead of the stronger (12) (by convexity); see again [39].

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 [9, 11] (see also [28] 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. Following S. Bobkov and M. Ledoux [9, 11], our 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.

In the sequel, we let ¥* be the Legendre transform of a function ¢ on R”,
defined for y € R" by

Y*(y) = sup {y-x — ¥ (x)} € (—o0, +00].

xeR?

If ¢ is C! and strictly convex satisfying
Ve _
|x|—>+o00 |x|
then (see [38], Sections 2.1.3 and 2.4.3, for instance) for all x € R”, ¥*(x) € R
and

(14) Y(x)=Vyx) -x —y*(Vy(x)) and Vy*(Vy(x)) =x.

’

THEOREM 1.1 (Convexity inequality). Let g, W be C' and positive functions
on R" satisfying the normalization condition [ g™"dx = [ W™"dx = 1. Assume
moreover that there exists a constant C > 0 such that, for all x € R",

(HT) Wx) > lﬁ
V=
(H2) é(lxlz—l-l)fg(x)fC(lxlz—i-l) and |Vg(x)| < C(lx| +1).
Then
W*(Vg)

If W is a C! positive and strictly convex function which satisfies (H1) and
[ W™ dx =1, then (15) is an equality for g = W.
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The same statement can be proved for a larger class of functions g and W. We
only state this result with these restrictive hypotheses for simplicity reasons, as this
setting will be sufficient for our main application.

The rigorous proof is postponed to Appendix A.1. The idea is to perform a
Taylor expansion of the Borell-Brascamp—Lieb inequality (13) when s =1 — ¢
goes to 0. Indeed, let F = g7 and G = W™" in (13), hence satisfying [ F dx =
[ G dx = 1. Then the function H; defined by

(16) H,(z)~ !/ :hienl[g” {tg(z—i—;h) +SW(Z—h)}

for z € R" satisfies [ H;dx > 1. The first-order Taylor expansion of H;, when
s =1—1t goes to 0, gives
W*(Vg(2))

1 (2) +o(s).

Hi(z)=g(z) ™" —sng(2) " '(z- Vg(z) — g(z)) +sn
Since
fg‘"”(z Vg —g)dx=0

by integration by parts, the Taylor expansion of [ H; dx > 1 implies the inequality
(15).
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 let W = e
Then, from the convexity of the exponential function, for any @ € R and y € R”,

1
W*(y) < ;e“V*(ne_“y) + (a —1)e”.

Combined with Theorem 1.1, this gives the following corollary which is the main
tool in our applications.

COROLLARY 1.2. Under the hypotheses of Theorem 1.1, let V = nlogW.
Then for any function a,

{an / gn1+1 (€*V*(ne™Vg) +n(a —1)e”)dx = 0.

1.2. Euclidean logarithmic Sobolev inequalities. As a warm up, let us first
see how to quickly recover the classical Euclidean logarithmic Sobolev inequality,
using (17). Let C : R” — R* be a strictly convex function such that [¢=C dx <
400, and let us apply (17) with V. = C + f and W =¢"/"; here, B =log [ ¢~ dx
so that [ e~ dx = 1. Since V is convex and [ e~V dx < +00, it is classical that
V grows at least linearly at infinity, so that W satisfies hypothesis (H1).
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Then let p > 1. Let also f be a C! positive function such that [ f” dx = 1 and
g = fP/" satisfies (H2), and let a = —% log f + u where u is a real constant.
Then V* = C* — $ and (17) can be written as

(18) Yu € R, /fplog(fp)dxfn(u—l)—ﬁ—i-/C*(—pe_”¥>fpdx.

We can optimise over # in R in the following case. Suppose that there exists
g > 1 such that C is g-homogeneous, that is, C(Ax) = A9C(x) for any A > 0 and
x in R". Then C* is p-homogeneous with 1/p 4+ 1/¢g = 1, and in particular above
C*(—pe "V f/f)=pPe P" f~PC*(—=V f). Thus, inequality (18) gives

(19) [ r0(f7)dx snw—1) = p+e P pr [ €=V frdx

for any function f such that [ fPdx = 1 and f~"/P satisfies (H2). Now, let
f be a C' nonnegative and compactly supported function and for & > 0 let
fe(x) = Ce(e(|x)?> + 1)™"? + f), where C; is such that [(f.)? dx = 1. The func-
tion fg_n/ P satisfies (H2) for any e. Taking the limit when & goes to 0, inequal-
ity (19) then holds for any C! nonnegative and compactly supported function f
such that [ f7dx = 1.

For the optimal u = p~!log(p?*! [ C*(=V f)dx/n), the bound (19) leads to

pPtl [ C*(=V f)dx
neP=l (fe=Cdx)pr/n )

/fplog(fp)dx < %log(

for any C' nonnegative and compactly supported function f such that [ f? dx = 1.
Of course, the inequality can be extended to a larger class of functions f. Hence,
we recover the optimal L”-Euclidean log Sobolev inequality proved in [19, 27]
and in particular, setting C(x) = |x|?>/2 and p = g = 2, the classical inequality

/fZIOg(fz)dxs glog (#/Wﬂzdx).

1.3. Dimensional logarithmic Sobolev inequalities. In this section, we con-
sider a probability measure y with density e~V and the function W = ¢"/”, and
a positive function f such that [ f 2du = 1. We assume again that V is convex;
then W = /" satisfies hypothesis (H1) since [e¢~" dx = 1.

Corollary 1.2 applied with g = ¢¥/" f~2/" [assuming that g satisfies hypothe-
sis(H2)]anda = ¥ — %10g f 4+ u with u € R gives

n

/ <V*<e—"vv — 2e—”v7f) +V —log(f?) +n(u — 1)) f2eVdx>o.

COROLLARY 1.3. Letdu(x)=e V™ dx be a probability measure with V a
convex function and let f be a C' positive function such that [ f>du = 1 and such
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that g = e"'/" f=2/" satisfies hypothesis (H2). Then for any s > 0,

(20)  Ent,(f?) < / [V*(SVV — 2sv7f> + V}fzdu —n(1 +logs).

For s = 1, inequality (20) simplifies as
\%
Entu(fZ)5/[V*(VV—27f>+V—n}f2du, /fzduzl.

In particular, for V = kP + 5 log(27), then w is the standard Gaussian measure y
and we recover the Gaussian logarithmic Sobolev inequality of L. Gross,

Ent, (£?) 52/|Vf|2dy, /fzdy =1.

More generally, let V be a strictly convex function on R”. Then inequality (20)
with s = 1, by (14) and integration by parts, leads to the modified logarithmic
Sobolev inequality

Ent, (f?) < / [V*(VV —~ 2V7f> o 2L V*(VV)]fzd,u,

f
/fzduzl

proved by the second author in [28].

Assuming uniform convexity on V we now optimise over the parameter s > 0
in Corollary 1.3, to obtain dimensional logarithmic Sobolev inequalities. Suppose
that V is C? with Hess(V) > RId,, for R > 0. Then, for their inverse matrices,

Hess(V*) < R~'1d, on R". Hence, for any z and by the Taylor expansion at point
VV(x),

V() + V(x)
1 2
= VAV )+ VVH(VV () (2= V@) + 3| = VYV @+ Vo)
= Li—vvwp
_x'z+ﬁ|z— x|

Here, we use the relations (14). For z =sVV — 2s¥ at point x, and by (20), this
leads to

Ent, (f?) < —n(1+logs)+s/x . <VV—2v7f>f2d,u
i 2 2
+ﬁ (SVV—257> —VV| fedu.

By integration by parts and extending to compactly supported functions, as
for (19), we finally obtain the following.
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COROLLARY 1.4 (Dimensional LSI under I';-condition). Let u be a proba-
bility measure with density e~V where V is C* with Hess(V) > R1d,, for R > 0.
Then

2 1 V2
(21 Ent, (f )gn(s—l—logs)—i——/ (1—s)VV+2s7

2
d
7R fodup

for any s > 0 and any C', nonnegative and compactly supported function f such
that [ f2du=1.

The bound can of course be extended to other classes of functions f.

When s = 1, we recover the classical logarithmic Sobolev inequality (1) under
the Bakry—Emery condition.

Let us observe that the right-hand side in (21) can be expanded as —n log s plus
a second-order polynomial in 5. Hence, it admits a unique minimiser s > 0, which
solves a second order polynomial. The obtained expression is not appealing and
we prefer to omit it. In the Gaussian case where u = y, then the optimisation
over s gets even simpler and leads again to the dimensional Gaussian log Sobolev
inequality (5).

Moreover, for a general V and as in (33) or (23) below for the Talagrand in-
equality, the bound (21) can be written as a (not either appealing) deficit in the log
Sobolev inequality.

We will see in Section 3.1 that (21) 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 the following.

THEOREM 2.1 (Dimensional Talagrand inequality). Let u be a probabil-
ity measure in P»(R") with density e=" where V is a C* function satisfying
Hess(V) > RId,, with R > 0. Then for all v € P,(R"),

R, 1
(22) W3 v) (V) = (V) +n - neXp[;(V(V) — (V) — H(vm))]

In other words, if Hess(V') > RId,,, then v(V) — u(V) — ngz(v, W) > —n and

Sra(v]) > max{an(mvm) Fu(V) = (V).
(23)

R
M (v =0y = SWh )|

Here, §, and A, are the positive functions respectively defined by 4,(x) =
nle™/" —1+x/n],x eRand A, (x) =x —nlog(1+x/n),x > —n.

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

Since e* > 1 4 u, the bound (22) implies the classical Talagrand inequality (3)
under the condition Hess(V') > RId,,. When u is the standard Gaussian measure
y on R", then R = 1 and we recover the dimensional Talagrand inequality (6).

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 P,(R™) with v(V) < u(V),

1 H 2
(24) Sra(vI) = 8, (H(vI) = ;min(H(vlu), %‘“)

Theorem 2.1 will be deduced from the following dimensional HWI-type in-
equality, applied with f =1 and v = guu. The HWI inequality bounds from above
the entropy by the Wasserstein distance and the Fisher information [defined in (2)],
in the form

R
(25) H|p) < Wav, )/ I (v]w) — 5W§<u, v)

for all V. It has been introduced in [36] and proved in [36] and [16] under the
Bakry—Emery condition Hess(V) > RId,, R € R.

THEOREM 2.3 (Dimensional HWI 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 e R. Let also f, g be smooth functions such that f and gu belong to P,(R™).
Then

1
nexp[;(fl(mm — Hgulp) + n(gV) — u(fV))] —n

R
=p(@V) = u(fV)+ Wolf . gy I(f i) — = 5 (f i g,
For g =1 and v = fu, this bound can be written as the dimensional HWI in-
equality:

1
nexp[;(H(wm + (V) — v(V))} —n
(26)

R
< u(V) = v(V) + Wa(p, )T (w|p) — 5W§(u, V).

As in (23) for the Talagrand inequality, this can equivalently be written as a deficit
in the HWI inequality. It is classical that the HWI inequality (25) implies the log-
arithmic Sobolev inequality (1) (see [36] for instance). Likewise, from (26), one
can obtain a dimension dependent logarithmic Sobolev inequality. We refer to Sec-
tion 2.5 for further details.

The proof of Theorem 2.3 will be given in Section 2.4.
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2.1. An application to concentration. Let us quickly revisit K. Marton’s ar-
gument for concentration via Talagrand’s inequality (as in [39], Chapter 22, for
instance) and see how the refined inequality (22) in Theorem 2.1 gives sharpened
information for large deviations.

Let du = e~V dx satisfy inequality (22). Let also A CR", r > 0 and A, =

{x;Vye A,|y—x|>r}. Letfinally ug = %IL and g, = %M be the restric-
tions of i to A and A,. Then, as W, is a distance,

r < Wa(ua, a,) < Wolua, ) + Walua,, 1.
First of all,

Waia. 1) < yJ2R=VH (pali) = /2R og(1/i(A) = ca

by (22), or its weaker form (3). Let now cy = [Vdu,x, = H(ua, 1) =
log(1/u(Ay)) and V. = [V dua,. By (22), again we get, for r > cq,

2 1
(r —ca)® < W3 (pa,, ) < E(Vr —cy+n— neXp[—;(xr +cy — Vr)D.
Since x, =log(1/u(A;)), we obtain the following.

COROLLARY 2.4 (Concentration inequality). Following the same assump-
tions as in Theorem 2.1, let A CR", r >0, A, ={x;Vy e A, |y — x| > r},

CcA = \/2R_110g(1/,u(A)),cV =[Vdpand V., = [Vdua,. Then forr > ca,

1 R n
(A < eV [1 + —(vr —ey =S - m)zﬂ .
n

Since (14+u/n)" <", the bound in Corollary 2.4 implies the classical Gaussian
concentration

JW(A) < e 20enr, r>ca

of the Talagrand inequality (3); see again [39], Chapter 22, for instance.

The bound in Corollary 2.4 captures the behaviour of concentration of the mea-
sure © in a more accurate way: let for instance V (x) = lx |2 /2 + |x|P + Z, with
p > 2 and a normalizing factor Z,, and A be the Euclidean unit ball in R". Then
Hess(V) > 1d,, so by Corollary 2.4 with R = 1 there exists a constant C = C(p, n)
such that, for all » > C,

w(lx| >r+1)=w(A,) <explcy — V, + nlog(l + V,/n)].

But V, >r? + Z,, so for all ¢ < 1 there exists another constant C depending also
on ¢ such that forall r > C

u(lx|>r) < e~ d=or?,

This concentration inequality in this precise example can also be obtained by us-
ing a L?-Talagrand inequality or a L”-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 straightforward manner.
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2.2. Tensorisation and comparison with earlier results. In R", let Wi be
the Wasserstein distance between probability measures, for the cost |y — x| for
x,y R

Deficit in the Gaussian Talagrand inequality (for u = y) and for centered mea-
sures v has been investigated in one dimension in [6] and [8], in the form

aTal<v|y)>cmff Aly — xl)dr(x, y) = cmin{ Wy (v, )%, Wi (v, ).

Here, the c¢’s are diverse numerical constants and the infimum runs over couplings
m of y and v.

This second lower bound has been extended in [22], Theorem 5, to any dimen-
sion n, as

Wi 1(v, 2w v,
@7 Sra(vly) = cmin( L2 T
n N
as soon as v has mean 0; here ¢ is a numerical constant independent of the dimen-
sion n, and on R” x R”,

n
w Y =inf/ i —xi|ldm(x,y).
11w, v) = in Rann;m ildm(x, y)

Still under a centering condition, the bound (27) has been improved in [17],
Proposition 3, by replacing the quantity Wy j/+4/n by the larger W; Wasserstein
distance on R”, and extended to reference measures p with density e~V where
Hess(V) > RId,,.

In comparison, our bound (23) has the following two advantages: it holds with-
out 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 mea-
sures, by the Pinsker inequality for instance (see [39], Chapter 22), and the relative
entropy can be much larger than the weak distance W.

As considered in [17] and [22], a natural example is the product measure case
when ¥ = QY u and vV = @ v on R™N for N € N*. Then Sraq(v |uN) =
NoTa(vi) by tensorisation properties of both H and W22. However, the above
bound (27) in [17] (so with W; instead of Wj 1/./n) gives a lower bound on
ST (N ™) equal to a constant ¢ times

min(W; (v, u™)2, Wi (0N, 1V)) < min(Wa (0¥, 1), Wa (v, 1))
= min(N W» (v, w2, N NWa(v, )]

since Wi < W,. Hence, this lower bound has the good order in N at most only for
small perturbations v of the reference measure w.
In contrast, our bound always has the correct order in N. Indeed, letting VM) =

@Y V so that du® = eV dx on RN | then
HON M)+ 1N (v =N (vIV) = N(H|p) + 1w(V) — v(V));
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hence Theorem 2.1 leads to
Sta (VN 1) = N8 (Hwlw) + n(V) — v(V)),

which has the correct order in N.

2.3. Useful facts on optimal transport. In the proof of Theorem 2.3 and in
proofs below, we shall need the following notation and facts.

If u is a probability measure on R” and 7 : R” — R" a Borel function, we
let T#u be the image measure of w by T, defined by T#u(h) = pu(h o T) for all
bounded continuous functions 4 : R” — R.

Let now o and w; in P>(R") be absolutely continuous with respect to
Lebesgue measure. Then there exists a convex function ¢ on R” such that u; =
Vo#ug (see [38], Theorem 2.12, or [39], Theorem 10.41, for instance). The map
Ve is called the Brenier map. Moreover,

[ 1990) = 2 dnote) = W3 ao, .

Now, by the Alexandrov theorem (see [34] or [39], Theorem 14.1, for instance),
a convex function ¥ is almost everywhere twice differentiable: for almost every
x € R" there exists a nonnegative symmetric matrix A such that

V(x+h) =y x)+ V) h+ %Ah -h+o(|h]?)

as h tends to O in R". The matrix A is denoted Hess(v)(x) and called the Hes-
sian of i in the sense of Alexandrov. The trace of A will be denoted Ay (x): it
coincides with the density of the absolutely continuous part of the distributional
Laplacian of i, the singular part being a nonnegative measure.

In fact, in the above notation and by [34], Theorem 4.4, or [1], Theorem 6.2.12,
Hess(¢)(x) is a positive matrix for pg-almost every x. Moreover, by [34] (see
also [1], Lemma 5.5.3), the Brenier map solves the Monge—Ampere equation

(28) po(x) = 1 (Ve (x)) det(Hess () (x))

at pp-almost every x in R”. Here, o and p; are the densities of the measures.

Let now ¢* be the Legendre transform of ¢. Then wo = Vo*#u by [38], The-
orem 2.12, for instance. Moreover, Vo* (Vo (x)) = x and Vo (Ve*(y)) = y for
Ho-almost every x and pq-almost every y.

Furthermore, by [34], Theorem A.1, if Hess(g)(x) is invertible at x then ¢* is
twice differentiable at Vg (x), with Hess(p™)(Vo(x)) = [Hess(<p)(x)]_1. By the
remark above, this is the case for pg-almost every x.

Finally, the curve (us)seqo,1] defined by pus = ((1 — s)Id + sVe)#ug is a
geodesic path in P»(R") between ¢ and (1, in the sense that

WZ(I’LS’ /-’Ll‘) = |t - S|W2(MO’ /’Ll)

for all 0 < s, < 1. It holds that u; is also absolutely continuous with respect to
Lebesgue measure; see [34], Proposition 1.3, or [38], Theorem 5.9, for instance.
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2.4. Proof of Theorem 2.3. Theorem 2.3 is a consequence of the relation
(29) H(hjt|p) — p(hV) = Entgy (he ")
written with & = f, g and of the following lemma.

LEMMA 2.5. Following the same assumptions as in Theorem 2.3, let f, g be
two smooth functions such that fu and gu belong to P>(R™). Let ¢ be a convex
function on R" such that Vo#(f ) = gu. Then

[vean—[vidu- [vp-2-fdu

> n exp[%(Entdx (fe=V) —Entas (ge_v))j| —n

1
+//(; (Vo(x) —x)
‘Hess(V)(x +1(Vo(x) — x))(Vox) — x)(1 — 1) dtf (x) dp(x).
Indeed, if Hess(V') > RId,, then the last term above is greater than

R 2 R >
EfIVsD—XI fdu=5W2(fM,gM)-

Moreover, on the left-hand side,

—/(Vfﬂ—x)~Vfdp,§ [/|pr—x|2fdu]l/2[ |V]]:|2 dpL:|1/2

= Wa(f i, gr)y/ 1(fpnlm)
by the Cauchy—Schwarz inequality. This implies Theorem 2.3.
PROOF OF LEMMA 2.5. By the Taylor formula,
V(Ve(x)) = V(x) =VV(x) - (Ve(x) —x)
+ /()1(V<p(x) —X)

‘Hess(V)(x +t(Vo(x) — x))(Vo(x) — x)(1 — 1) dt

for almost every x in R". We now integrate with respect to fx and use the com-
parison between Alexandrov and distributional Laplacians to deduce that

[9v@ - (Vo0 =2 fdue = (g —nf + Vo -2V fldu

= [apfdu—n+ [(Vo-2-Vsdp,
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as in [16] or [38], Theorem 9.17, for instance. This leads to
[vean—[vidu-[vp-2-vfdu
> / Apfdu—n
1
+ f/o (Vo(x) —x)

‘Hess(V)(x +1(Vp(x) — x))(Vo(x) —x)(1 — 1) dtf (x) du(x).

Then Lemma 2.5 is a consequence of the following lemma.

(30)

LEMMA 2.6. Let o, 1 € P2(R") absolutely continuous with respect to
Lebesgue measure, with respective densities also denoted 1o and 1. Let ¢ be
a convex function on R" such that Vo#uo = w1. Then

Entgy (1o) — Entgy (1) ]
n

3D /A(pd/LOZnexp[

PROOF. Taking logarithms in the Monge—Ampere equation (28) and integrat-
ing with respect to 1o lead to

(32) Entax (1) = Entas (1) + [ logdet(Hess(9)) diuo

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

1
/logdet(Hess(w))duo =n- Z/log((p,-)duo

1 1
<niog( [+ S gidio) =ntog( [ Apduo).
i

This concludes the proof. [J

REMARK 2.7. In the Gaussian case, we have already observed that transla-
tions of the Gaussian measure are extremals of the Talagrand inequality. As ob-
served in [16], 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 matrix for all inequalities to be equalities.

In fact, if Hess(V) > RId,, then equality in the Talagrand inequality implies
that the potential is necessarily Gaussian and that extremals are translations of the
Gaussian measure.
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2.5. Logarithmic Sobolev inequalities by transport. As observed in [36], the
HWI inequality (25) classically implies the logarithmic Sobolev inequality (1) by
bounding from above the second-order polynomial in W5 in HWI by its maximum.
Likewise, the dimensional HWI inequality (26) is another path towards dimen-
sional logarithmic Sobolev inequalities. Here, we obtain the following.

Let p have density e~V where V is C? and satisfies Hess(V) > RId, with
R > 0. Then

H|p) <v(V) — (V) +nlog<1 " %<I(V|M)

2R

+u(v) - v<V>))

for all v. Equivalently, in terms of deficit,

susi(vl) = Rmax s, (5(V) = (V) = HOJ),

An<l(2”1"e“) (V) + u(v>>}.

In the Gaussian case, then R = 1 and we obtain a bound which is slightly worse
than (5), 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 HWI
has been derived in [8], Theorem 1.1. It is also observed by the authors that the
HWI inequality in [8] does not seem to imply (5). We could not compare the HWI
in [8] to our bound (26) in full generality. However, if v(|x |2) =n= y(|x|2), then
they can respectively be written as

(33)

2h<x—y-+log(l+x) and h<log(l1+x—y/2)

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

As remarked in [8, 22], it is also possible to get refined logarithmic Sobolev
inequalities by combining the HWI and Talagrand inequalities. Here, if Hess(V) >
RId,, with R > 0, then (26) can be written as

R
(34) H +8,(—h) < Wo/T — Ewg,
where h = H 4+ (V) — v(V). Moreover, H = %sz ~+ &Tal, SO
8 Su(—h
Tal + n( )S\/_—RWL
W2
Then, by (34) again and Theorem 2.1,

1 1
dLs1 = 51 — RH > Ré,(—=h) + 5(\/_— RW,)?

—h))2 2
e L
2 2
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In particular, this improves upon the first lower bound in (33). 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 measures v: measures v satisfying lower and upper curva-
ture bounds as in [8] and [32], measures v satisfying a (weaker) Poincaré inequal-
ity as in [22]. 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 [32], the deficit is con-
trolled by the Wasserstein distance for the class of centered functions with upper
and lower bounded curvature. The authors in [8] also give new bounds in terms of
conditionally centered vectors. Further improvements are given in [22] in terms of
the W11 distance defined in Section 2.2. Here again, our bounds share the advan-
tages 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 re-
sults (or methods) lead to short-time smoothing of the entropy and improved con-
traction rates for the laws of solutions to stochastic differential equations.

For this, let again V be a C? function on R” such that [ e~V =1and Hess(V) >
RId,, with R possibly negative, and satisfying the doubling condition V (x 4+ y) <
C(14+V(x)+ V(y)) fora C and all x, y. Let also u be the probability measure
with density e~ V. We let ug in P»(R") and consider gradient flow solutions u =
(ur)r>0 € C([0, +00), P,(R"™)) of the Fokker—Planck equation

ouy

(35) W=Auz+v'(quV), t>0,xeR"

as in [1], Chapter 11.2.1, and [18], Theorems 4.20 and 4.21 (see also [33]). Equa-
tion (35) holds in the sense of distributions. Moreover, by [1], Theorem 11.2.8,
or again [18], for any ¢ > O the solution u; has a density; for almost every ¢ > 0
this density is in W,o! (R"), with Vu, /u, + VV € L*(u,); finally £ +— I (u,|p) €
L},.(10, +-00[) and

d
77 el = =T (uslp)

for almost every ¢t > 0. The solution u#; can be seen as the law at time ¢ of the
solution (X;);>0 to the stochastic differential equation

dX, =~2dB, — VV(X,)dt.

Here, (B;);>0 is a standard Brownian motion on R” and the initial datum X has
law ug.

Moreover, the interpretation of (35) as the gradient flow of H (-|u) on the space
P>(R") has enabled to obtain the following short-time and contraction properties
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(see [1], Theorem 11.2.1, and [39], Chapter 24). Let u and v be solutions to (35).
Then

2
W3 (uo, 1) o2 max(—R,0}

(36) H(u;|p) < o t>0
and
(37) Wa(us, v) < e RW) (g, vo), t>0.

In particular, if R > 0, then u; converges to the steady state u as
(38) Waur, ) < e X' Wa(ug, p), t>0.

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 u is the
standard Gaussian measure y, the solution to (35) is given by the Mehler formula
(see [4], Section 2.7.1). In particular, the fundamental solution, with initial datum

uq the Dirac mass at 0, is at time ¢ > 0 the Gaussian measure with variance o=

1 —e 2
M;(.X) — (27T0't2)_n/26_x2/(26[2), ze Rn‘

Its relative entropy can be computed as

u(x) ne o —2t
H(u =f us;(x)lo dx=—=|e “ +log(l —e .
(urly) = || wix)log 7o 5 g )]
Of course this is coherent with (36), with R =1, since
n ﬁ _ WZZ(MO’ ,LL)

—2t —2t
— 1 1 — < =
2[6 + og( ¢ )] -2t 2t

by direct computation. In fact, for # ~ 0 one can observe that
Husly) ~ " log
u ~ —log —-
tly 5 g p

On the other hand, let u be a solution to (35), still in the Gaussian case, and with
initial datum ug such that ug(|x|?) =n = y(|x|?). Then u,(|x|*) = n for all ¢ since

d
(39) E/|x|2du,:2n—2/|x|2du,.

In particular, in the notation H (t) = H (u;|y)/n and I (t) = I (u;|y)/n, the dimen-
sional Gaussian logarithmic Sobolev inequality (5) simplifies as 2H <log(1 + I).
Hence,

H()=—1@)<1—¢HO fora.e.t > 0.
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By the change of variable x (1) = e~2"®) this integrates into
x(t)ezr > x(0) +e? —1>e¥ 1.
In other words,
Huly) < —%log(l —e7H), >0,

which gives the same short-time behaviour.
More generally, we have the following.

PROPOSITION 3.1. Let u be a solution to (35) with Hess(V) > RId,,, R > 0,
and with initial condition ug in P,(R"). Let T > 0 and assume that ut(|VV|2) <
M for t in [0, T]. Then there exists a constant ¢ > 0 depending only on n, R and
M such that

H(u,l,u)gmax{l,%log;}, t<T.

REMARK 3.2. The moment assumption ut(|VV|2) < M for ¢t in [0, T], is not
a restrictive condition. It can indeed be checked by time differentiating u,(|VV 1)
and controlling its nonexplosion 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 (P;);>0 with
generator L = A —VV -Vissuchthat [¢du, = [ P;¢ dug 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)=f|VV|2dut=/Pt(|VV|2)du0=/Pt(|VV|2)u0eVd,u
S/@(Pt(|VV|2))du+/<I>*(u0ev)du
S/CD(IVVlz)du—l—/CI)*(uoeV)du.

Here, we use the fact that ¢ > [ O(P,(VV|®)du is nonincreasing since ® is
convex. The moment assumption is then satisfied for all 7 > 0 as soon as the
right-hand side is finite for a convex function ®.

PROOF OF PROPOSITION 3.1. 'We shall let ¢ denote diverse positive constants
depending only on n, M and R. By Corollary 1.4 applied to the measure f2u = u;,
and integration by parts, there holds

1 —s2 s(s —1 52
u (IVV?) + ( )u,(AV)Jrﬁ

H(up) <n(s —1—1logs) + I (uelpp)
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for t > 0 and 5 > 0. Recall that / has been introduced in (2). Since V is convex,
then AV > 0 and then

2
s
H(us|pn) < —nlogs +c+ ﬁl(utl,u)

foralls € 10,1]and r € 10, T'].
Now, as far as H(t) := H(u;|) > 1, then I1(¢) := I (us|p) > 2R so that s =
/2R/1 is smaller than 1. For this s, we obtain

H§c+glogl.

Hence,
H/(t) — —I(t) < _ezH(f)/ﬂ—C

for almost every ¢ > 0. As above, x(t) = e 2H/n satisfies x (1) > x(0) +ct > ct by
time integration. Written in terms of H, this concludes the proof. [J

3.2. Refined contraction properties. Let us now see how to make (37) finer.
Still by [1], Theorem 8.3.1, and [18], Theorems 4.20 and 4.21, one can write (35)
as the continuity equation

aut

g—FV-(E[u,]u,):O, t>0,xeR"

with £[u;] = —VV — Vlogu;. Then for almost every ¢ > 0

1d
(40) 34 3 (s, vp) = /(S[v,](Vgot(x)) —&[u)(x)) - (Veor (x) — x)u (x) dx
> [[8000) + g7 (Vg () — 20
(41)
+ (VV (Ve (x)) = VV(x)) - (Ve (x) — x) Jus (x) dx

for two solutions u and v. Here, ¢; is the convex map such that v; = V,#u,; and
u; = Vo[ #v; for the Legendre transform ¢;° of ¢; (see Section 2.3). Equality (40)
follows from [39], Theorem 23.9 (see also [1], Theorem 8.4.7); its assumptions are
satisfied since (and likewise for v)

Lj) 1)
[ [ e dusds = [ 1l ds = Hea ) — g ) < Hw, o,
which is finite for any 7, > #; > 0, as observed above. Inequality (41) follows from
a weak integration by parts, as in [33], Theorem 1.5; there again Ag; is the trace
of the Alexandrov Hessian of ¢;.

Now, for given ¢ > 0 and u;-almost every x, the symmetric matrix Hess(¢;)(x)
is positive, as recalled in Section 2.3: letting %) for i = 1, ..., n its n positive



282 F. BOLLEY, I. GENTIL AND A. GUILLIN

eigenvalues, then its inverse matrix Hess(¢;)(Vg;(x)) (see again Section 2.3) has
eigenvalues e~ 24 (X): hence, at point x,

Ag; + Mg/ (V) — 2n = tr[Hess(g;) ] + tr[Hess (¢ ) (V)] — 2n
(42) =) (e +e P —2) =4 sinh*(A)).

Hence, by convexity of sinh? and the Jensen inequality, and (32),

[ 1860160+ 8¢ (V41 ) = 20Ju ) dx

= 4n% Xl: / Sinhz()\,‘ (X))Mt(x) dx

> 4n sinhze Z/Ki(x)ut(x)dx)

1
=4n sir1t12<E / logdetHess(q)t)(x)ut(x)dx)

i (Entdx (vr) — Entyy (u,>>

2n
Since Hess(V) > RId,,, we obtain

2dt 2n
By time integration, this ensures the following dimensional contraction property.

1d Entyy (v;) — Ent
@3) == S W2 v) z4nsinh2< nta (vr) n‘b‘(”f)) + RW2(us, vy).

PROPOSITION 3.3. In the above notation, if Hess(V) > RI1d,, for R € R, then
for any solutions to (35) and any t > 0,

2 —2Rtyx/2
W5 (us,v) <e W35 (uo, vo)

(44) . /t e—2R(t—s) Sinhz(Entdx(vs) — Ent (I/ts)> ds.
0

2n

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 (44) has been derived in [13], [14] and [29], and is also a conse-
quence of [21]. For V # 0, then the associated generator L = A — VV - V satisfies
a CD(R, 0o) but no CD(R, n) condition: in particular the bound (44) cannot 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) > RId,, should be replaced
by the monotonicity condition (A(y) — A(x)) - (y — x) > R|y — x|? for all x, y
(see [12] for this nongradient case).
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3.3. A formal gradient flow argument to Proposition 3.3. In this subsection,
we provide an alternative formal argument to Proposition 3.3 based on gradient
flow.

We begin with the following elementary lemma which gives additional infor-
mation to [21], Lemma 2.2.

LEMMA 3.5. Let ¥ be a C? function on [0, 1]. Then the following properties
are equivalent:

° v//l > l)[//2/”;
e forallr,s in[0,1],

(45) n— W) (s —r) =
e forallr,s in[0,1],
o (W' () =¥/ (")(s —r) = 4n sinh2<%nw(r)>.

PROOF. Letindeed U = e~ ¥/, so that
v2\U
U’ = _( " _)_
v n/)n
Then ¥” > v'?/n if and only if U is concave, hence if and only

o5 =UE) SU@E+U'(r)(s—r) e L4 (r)e_w(s —r)

for all r, s € [0, 1], which is (45) when multiplying both sides by e¥ /7,

Adding (45) with the corresponding bound obtained with r, s instead of s, r
leads to (46). Conversely, dividing (46) by (s — r)? and letting s go to r gives
V" >y /n atpoint r. O

Let now 1” and ! be absolutely continuous measures in P> (R"), Ve their Bre-
nier map and (u*)s¢[0,1] the geodesic between them, as in Section 2.3. Here, again
we identify the measures with their densities. Let us now recall why the function
¥ : s — Enty, (®) formally satisfies ¥” > v?/n on [0, 1]. For this, recall from
Section 2.3 that for u%-almost every x the Alexandrov Hessian Hess(¢) (x) is pos-
itive, so that the eigenvalues 6; (x) of Hess(¢)(x) — I are > —1. Writing (32) with
the measures po = u” and p; = u*, we obtain

Y (0) =¥ (s) + f logdet( + s (Hess(¢)(x) — 1)) du®(x)

=¥+ 3 [ Tog(1 +56,(x)) diu).
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Hence,

0;
@47) Vo ==Y [ an

and then by the Cauchy—Schwarz inequality,

” _ 1 91'2 0 1 0i 0 2_1 /2
o=y [GraEat =G g a) =

REMARK 3.6. Identity (47) can also be formally checked using the continuity
equation solved by (1%)sc(0,1]:
ot
as (e
Here, the vector field v’ satisfies v¥(x + s(Vp(x) — x)) = Ve(x) — x; see, for
example, [38], Theorem 5.51. For, and recalling that ¥ (s) = [ u* log u* dx,

V(s) =— /V “)logu'®dx = — /V v utdx

Sv%) =0.

— [(70) &+ 5(T90) = x)) d’ )

by integration by parts and since (x + s(Ve(x) — O)#u® = pt. Identity (47) fol-
lows since by the chain rule

(V- 0°) (x + s(Vo(x) — x)) = tr[ (Hess(¢) (x) — I)(I + s(Hess(p)(x) — 1)) ']

— ei
_ZZHse,-'

REMARK 3.7. In the above notation, observe that (45) in Lemma 3.5 for
¥ (s) = Entgx(u*),r =0 and s = 1 formally leads to (31) in Lemma 2.6. For,
in the notation of Remark 3.6 and by integration by parts,

w'(O):/VMO-vodx=/Vu0-(V¢—x)dx:n—/Agoduo.

We can now deduce an alternative formal argument to the bound in Proposi-
tion 3.3.

We begin with the following classical observation in Euclidean space: Let X and
Y be two solutions of the Euclidean gradient flow X; = —VU(X;) in R4, where
U :RY — R is a smooth potential. For ¢ > 0, let U;(s) = U (X; + s(Y; — X;)) for
s € [0, 1]. Then

1d
@8) =5 ¥ — X(|> =¥ —X)- (VU(Y:) = VU(X,)) = U/(1) — U} (0).
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Let now u and v two solutions to the Fokker—Planck equation (35), which by [1],
Chapter 11.2, and [39], Chapter 23, is the gradient flow of H(-|u) on the space
P>(R"te;). For any t > 0, let V¢, be the optimal transport map between u; and v;,
and (u})seqo,1] be the geodesic path in P>(R") between u; and v;, as in Section 2.3.
Then, formally and by analogy with (48),

1d

(49) 3 — W3 (uz, v) = E{(1) — E{(0),

where for given ¢ > 0 we let
Ei(s) = H(f111) = Entas (5) + [ V du.
Indeed, let ¥ : s — Entg(nf) for given t and, for each x let the matrix

Hess(¢;)(x) have eigenvalues e?*i . Then, in the above notation 6; = e* — 1,
47) for pu = u, gives

Y1) — 0 = fz[ o] fZLwdm

= / 2[62)\1’ —+ e_Z)”i — 2] dl/tt = ‘/[A@t + AQD:‘(V@[) - 21’1] du,
i

as in (42). Using moreover the formal derivative
d/Vds d/v(+(v<> )) dity ()
—_— = — X S X)—X Ur(X
ds Wy ds 2] t

= / VV(x+s(Ver(x) —x)) - (Ve (x) — x) duy(x)

for s =0, 1, we formally recover (41) in (49).
We now use the fact that for given ¢ the function v satisfies ¥” > ¥'2/n on
[0, 1]. Then, by (46) in Lemma 3.5 for r =0 and s = 1 we obtain

Entyy (v;) — Entgy (u;) >

E/(1) — E|(0) > 4n sinh2< >

+ [TV (Vo) = YY) - (T ) = x) s (6.

Since [ |V, (x) — x|*> du,(x) = W3 (u;, vy) this leads to (43) and then to (44) as
soon as Hess(V) > RId,,.

3.4. Improved convergence rates. In this section, we consider a solution u
to (35) in the Gaussian case where u = y, and for which we can take R = 1
above. Let us see how the contraction property (44) can make the convergence
estimate (37) more precise.
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For simplicity, we assume that uo(|x|2) <n= y(|x|2). Then u,(|x|2) <n
for all ¢, by (39). Hence, (29) and the Talagrand inequality (22) ensure that
0< W22(u,, y) < 2n and

Entax (ur) — Entax (y) _ —log(l _ Wi, y))
> )

n
In particular, the right-hand side is nonnegative.
Moreover, for the stationary solution v; = vg = y, the contraction property (44)

with R =1, in the form (43), implies
/ x2

+ 2x,

—Xx
where x(t) = sz(ut, y)/(2n) € [0,1). Here, we use that sinh(logx) =
(x —1/x)/2. In other words, z(¢) =1 — (1 — x(1))? satisfies 7 < —2z. This inte-
grates into z(r) < e~z(0), that is,

(50) 2() < 1— (1= (2x(0) — x(0)?)e2)2.
By the lower bound,
(51) 1 — (2x(0) — x(0)%)e ™% > (1 — x(0)e~%)?

it implies the classical bound (37). It also improves it: for instance, (50) can be
written as
; 2 —x(0)

W3, y) < Wi(uo, y)e > -
1+ (1—2x()— x(O)z)e—Z’)Z

Then by (51), we obtain the following.

COROLLARY 3.8. In the above notation, let u be a solution to (35) in the
Gaussian case, with initial datum uq such that uo(|x|%) < n. Then for all t > 0,

1 — W3(uo, v)/(4n)
1 — W3 (uo, y)e=2/(4n)

W3 (us, y) < Wi (ug, y)e

Observe that the quotient is smaller than 1.

REMARK 3.9. The Gaussian assumption is used here only to ensure uniform
convexity of the potential (hence the Talagrand inequality), and that [V du; <
[ Ve~V dx as soon as this holds at t = 0.

4. Brascamp-Lieb inequalities. It is classical that linearizing 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 an improvement of the
classical L? method, and a second one by linearization in the Borell-Brascamp—
Lieb inequality (13).
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4.1. Brascamp—Lieb inequality by L* method.

PROPOSITION 4.1 (Dimensional Brascamp—Lieb inequality I). Let u be a
probability measure on R" with density e~V where V is a C* function satisfying
Hess(V) > 0. Then

_(Vfdu—[Vdu] fdw?
n — Var, (V)

(52)  Var,(f) < /Vf “Hess(V)~ 'V fdu
for all C' compactly supported functions f.

REMARK 4.2. V. H. Nguyen [35] has proven that Var, (V) <n for V convex.
We will observe in the proof that even Var, (V) < n as soon as Hess(V) > 0. In

fact, it follows from the bound (52) for f = V that Var, (V) < % < n where

I=[VV. Hess(V)~!'VVdu. In particular, if RId, < Hess(V) < S1d,, then
I<R'[IVVPdu=R"'[AVdu <nS/R and Var, (V) < R"—js. The latter in-
equality is an equality (to n/2) for the Gaussian measure with any variance, for

which R=S.

If u = y is the standard Gaussian measure, then (52) is exactly the dimensional
(Poincaré) inequality (7) (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 [31], Theorem 1): If V is a C? function satisfy-
ing RId, < Hess(V) < SId, for constants 0 < R < S, then

Var,, (f) < /Vf ‘Hess(V)" 'V fdu

_1+;WS</pydM_:/VdM/fdu>2
for all f.

We do not know in full generality which of the coefficients (n — VarM(V))*l
andn~'(14+R /8) in the corrective terms of (52) and (53) is the larger.

Besides being equal (to 2z ") in the Gaussian case, both coefficients are always
larger than n~!. More precisely, the coefficient in (52) is always strictly larger than
n~! whereas the coefficient in (53) 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 (53) has been obtained in [31] by a L? argument. We shall see in the
Appendix that it can be formally recovered by linearization in the Monge—Ampere
equation.

(53)

PROOF OF PROPOSITION 4.1.  Let w be in the space C° of C*° and compactly
supported functions. Then

1 2
f||Hess(w)||I2{SdM— —(/ Aa)du> >0
n
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by the Cauchy—Schwarz inequality; here, ||Hess(a))||12{S =37 j=100; ja))2 is the
squared Hilbert—Schmidt norm of the matrix Hess(w) = (9;jw);, . In other words,

Vw-Hess(V)Vodu
(54) ] >
< / (|Hess(w) |31 + Vo - Hess(V) Vo) d e — ;(/ Awdu) :

Moreover, by integration by parts,

/(HHess(a)) ”12—15 + Vo - Hess(V)Vo)du = /(Lw)zd,u, and
(55)
/Aa)du:—/VLwdu

with L = A — VV - V; see [4], Section 3.2.
Let now f be a C! compactly supported function. Then pointwise
2Vf-Vo<Vw-Hess(V)Vo+ V[ - Hess(V)_IVf.

From these remarks, inequality (54) implies

2
Z/Vf-Va)duffo-Hess(V)_IVfdu+[(Lw)2du—%(f VLa)du) .

Let now h = —Lw. Then [V fVwdu=— [ fLodp = [ fhdu by integration
by parts.
To sum up, we have obtained

2
(56) Z[fhduf/Vf-Hess(V)_IVfdu—l—/hzdu—%(/ Vhd/,c)

for any i in L(CZ°) and any C' compactly supported function f.

But, by [31], Lemma 9, for instance, L(CZ°) is dense [for the LZ(,u) norm] in the
space of functions & € L?(u) such that [ hdu =0. Hence, formula (56) extends
toany h € L?(u) such that [ hdu =0.

In particular, given a C! compactly supported function f such that [ fdu =0,
we can apply (56) to h = f +a(V — [ Vdu) with a € R. Observe indeed that
V e L*(u) for = e~ with V convex. We get

/fzd/,L§fo-Hess(V)_1Vfdu+1a2

—ZaW/Vfdu—%(/Vfd,u)z

for all a, where I = Var, (V)(n — Var, (V))/n; necessarily I is positive, that is,
Var, (V) < n. Indeed, if I was nonpositive, then the left-hand side would be —o0
by letting a tend to £00, which is impossible.

We finally optimise over a, choosing a = [V fdu/(n — Var,(V)). This con-
cludes the proof of Proposition 4.1 for any f such that [ f du =0, and then for
any f. [
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4.2. Brascamp-Lieb inequality via the Borell-Brascamp—Lieb inequality. The
following result gives an improved version of the Brascamp-Lieb inequality (4)
from the Borell-Brascamp-Lieb inequality.

THEOREM 4.3 (Dimensional Brascamp—Lieb inequality II). Let i be a prob-
ability measure on R™ with density e~V where V is a C* function satisfying
Hess(V) > 0. Then for any C' and compactly supported function f such that

Jfdu=0,
(f —Vf-Hess(V)"'VV)?
n+VV .Hess(V)~lVV

(57) Var,(f) §fo-Hess(V)_1Vfdu—

Theorem 4.3 is proved in Appendix A.2.
For the standard Gaussian measure, we obtain the following.

COROLLARY 4.4. The Gaussian measure y satisfies the dimensional
Poincaré inequality

—VFf-x)?
(58) Vary(f)iflvflzdy—/%d

for any C' and compactly supported function f such that [ f dy = 0.

By the Cauchy—Schwarz inequality and integration by parts,
2
(f=Vf?, UVSexdy)® (JAfdy) | (SIP/2dy)
n+ |x|? - 2n 2n n — Vary, (|x|%/2)

Therefore, for the Gaussian measure, inequality (58) is stronger than (7) men-
tioned in the Introduction (and naturally equality still holds for f = |x|?/2).

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 (52) with G. Hargé’s bound, as the same
covariance term appears. Let us now compare (57) 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 (52) and (57). In the Gaussian
case, we have already observed that (57)—(58) is stronger than (52). A variant of
this argument shows that it is also the case for instance when V (x) = x4 4 B,
x € R with @ € N* and a normalisation constant 8. We believe that it is the case
for any V since the additional term in (52) vanishes for functions f for which
the one in (57) does not.

In fact, for a C! function f such [ fe=V =0, the additional term in (57)
vanishes if and only if there exists a € R” such that f =a - VV [and then a =
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[ f(x)xe™V® ], For,if f =V fHess(V)~!'VV on R”, then g(y) = f(VV*(y))
solves g(v) = Vg(y) -y on R". Hence, for fixed y € R" the map t — g(ty)/t is
constant; for r =1 and t — 0, this implies g(y) = Vg(0) - y. This finally gives
f, and conversely. But it is classical that these functions f are exactly those for
which equality holds in the Brascamp-Lieb inequality (4). Hence, the additional
term in (57) can be seen as a (weighted) way of measuring the distance of a
function to the optimisers in the Brascamp-Lieb inequality (4).

Very recently, and under the same hypothesis as in Theorem 4.3, D. Cordero-
Erausquin in [17], Proposition 6, proved that

Var, (f) < /Vf ‘Hess(V)~ 'V fdu
(59)
—cA(p) / Hess(V)™! (Hess(V) + ck(u)ldn)_IVfo -V fodu

forall f satisfying [ fdu =0;here fo= f—[yf(y)du(y)-VV,cisanumer-
ical constant and A () is the Poincaré constant of the measure . The additional
term in (59) vanishes if and only if fj is a constant, so also appears here as a dis-
tance to the optimisers. A quantitative comparison between (57) and (59) cannot
easily be performed as in particular a numerical constant appears in (59). After
the present work was completed, M. Arnaudon, M. Bonnefont and A. Joulin [2]
have derived Brascamp-Lieb inequalities in which the energy has been modi-
fied, instead of keeping the original energy and allowing for a remainder term,
as here. We could not compare their results with ours.

e We now turn to the Gaussian case when p = y. We have already observed
that (57) is stronger that (52), which is exactly (7). On the other hand, (8) is
a purely spectral inequality. We have numerically checked that (57) implies (8)
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

Vf-x)?
Var, () =6 [ 1V 7P dy ~ 6 %d

has been proved in [11], Section 2. Their extremal functions have been lost since
there is no equality when f(x) =a - x and the constant in front of the energy is
larger than in our bounds.

APPENDIX A: PROOFS
A.1. Proof of Theorem 1.1.
Optimality of inequality (15). When W is strictly convex and satisfies (H1),
then (14) holds, so that

W*(VW) VW.x —W 1 _
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In the last equality, we used an integration by parts, valid from hypothesis (H1)
satisfied by W. This gives the equality case in (15) when g = W.

Proof of inequality (15). Globally, the proof follows [10], but for complete-
ness we give its main points. It is based on a Taylor expansion of the inequality
[ Hydx >1,whent=1—ys goes to 1, and where H; is defined in (16). Equiva-
lently, this inequality can be written as

[ (anfs(; =)+ jwan]) "z

Changing variables in the integral by letting x = z/¢, and letting u = s/¢, the
inequality becomes [ ¢, " dx > 1 for any u > 0, where for positive u

Qu(x) = hien]l£" {g(x —uh) +uW(h)}.

Since [ g™"dx =1, this is

-n _ ,—n
/udxzo
u

for any u# > 0. The main goal is now to consider the limit as # — 0, by computing
the limit

(60) lim / bu 78 4y

u—0 u

LEMMA A.1. Forany x e R",

i Pu(x) —g(x)
m —————— =

u—0+t u

—W*(Vg(x)).

PROOF. For any x € R”, from the definition of ¢,, we have for any & € R",

Pu(x) — g(x) - g(x —uh) — g(x)
u - u

+W(h)=-Vgx) -h+W(h)+ou).

It follows that limsup,,_, o+ M < —Vg(x)-h+ W(h) for any h, and then
by taking the infimum over & € R",

fimsup 20 8@ _

u—0t u

Vg(x)).

Now, one can observe that

L(x)=  inf —uh W(h)),
@u(x) h’uw%fg(x){g(x uh) +uW(h)}
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so that
{g(X) —g(x —uh)
h,uW(h)<g(x) u

< sup  {Vg(x)-h+ |hle(ulh]) — W(h)},
h,uW(h)<g(x)

g(x) — @y (x) _

- W(h)}
(61)

where ¢ is an appropriate function satisfying lim, ¢ &(u) = 0.
Let now r = sup{ul|h|, uW (h) < g(x)}. From the hypothesis (H1),
ulh|?

(62) r <sup {u|h|; o < g(x)} < D,/ug(x),

where D is a constant. Generally, D denotes a constant and can change from line
to line. The bound (62) gives

x) — @y (x
SO0 - wp (V) h+Ihle(Dyfug(x) — W),
u h,uW(h)<g(x)
Let now n > 0. Then there exists ug > 0 such that e(D+/ug(x)) <n for all u €
(0, ugl, so that

X)— X
SN Z ) (Ve kI — W)
u huW(h)<g(x)

< sup {Vg(x)-h+|hln—W(h)}.
heR”

By (H1), the supremum is reached, say on a ball of center 0 and radius R > 0
independent of n < 1. Hence,

800 =9 _ (o (V) -h— Wh)) + Rn = W*(Vg(x)) + Rn.
u heR"

The result follows by taking the superior limit and then letting n go to 0. [J

To compute the limit (60), we use the dominated convergence theorem. Since

.
goes ton Wg,fflg ) when u — 0, we only need to give a uniform

o —8"

everywhere ~—

bound (in u) of the quantity of W.
For any 0 < a < b, the following holds |a™" — b™"| < nla — bla~'~". Since
0 < ¢u(x) < g(x) by definition of ¢,, we can apply this inequality to a = ¢, (x)

and b = g(x), obtaining

ou(x)" —g)"
u

ou(x) ™I

<n Pu(x) — g(x)
u

Bound on |p, (x) — g(x)|/u: First, from the equality in (61) and a Taylor expan-
sion,

(x) — pu(x)
EUZ < sup {Dg(x.ulhl)h] - Wh)),
u hauW(h)<g(x)
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where Dg(x,s) = SUP |y _y|<s [Vg(y)|. We assume now that u € ]0, 1]. Then,
from (62), r < D\/g(x). Hence, by (H1),

80 —pul) _ sup  {Dg(x, Dy/g(0))lh] = W)}

u C huW(h)<g(x)
|h|?
< sup {Dg(x,D g(x))|h| — 3 }
heR”" C

The explicit computation of the infimum gives

M <DDg(x,D g(x))z.

Then, from the hypothesis (H2), the estimation of Dg gives the bound

< g§(x) — ¢u(x)
u

0 < D(|x|* + 1), uelo, 1], x e R".

Bound on ¢, (x): From the hypotheses (H1) and (H2), we have
|l

1 1
>inf! —|x — uh|? — —.
(pu(x)_12 {C|x uh| +M2C}+C

When u € ]0, 1], the explicit computation of the infimum gives again
¢u(0) = D(1x* + 1).
Finally, we have obtained the upper bound

Qu(x)" —gx)™"
u

<D(x?+1)7",  wuel0,1],xeR",

The dominated convergence theorem can then be applied. The proof of Theo-
rem 1.1 is then complete.

A.2. Proof of Theorem 4.3. We adapt the argument of [9].

We will assume throughout the proof that V' is C? with bounded derivatives V>V
and V3V, and that there exists p > 0 such that uniformly in R", Hess(V) > pld,.
Then the result extends to V as in the Theorem by approximation.

Let f be a C' compactly supported function satisfying [ f du = 0. We ap-
ply the Borell-Brascamp-Lieb inequality (13) for t =5 = 1/2, F = exp(—V),
G =exp(28f — V)/Zs (8§ > 0) where Zs = [exp(28f)du, and finally H =
exp(¢s — V) where

¢5(2) =nlog(2) +V(2)

. 1/n 26 V(Z + h))
—nl fi1Z - h+ ——~=
(63) nlog hlean{ s exp ( . fz+h)+ "

+ exp (@) }



294 F. BOLLEY, I. GENTIL AND A. GUILLIN

Then (13) ensures that [ ¢ du > 1. The rest of the proof is devoted to a Taylor
expansion of [ exp(¢s)du as § goes to 0.

By convexity of V, for any § > 0 the function in (63) to be minimised is coer-
cive, so indeed admits a (possibly nonunique) minimiser, which we first estimate
by giving a Taylor expansion as § — 0.

For this, let 6 > 0 be given and let 45 be any minimiser. Then

1
VV(z — hs) exp (; Vi(z— hs))
(64) = Z,/"(=28V f (2 + hs) + VV (z + h3))

28 1
X exp (—;f(z Hhs) VG +h5)>-

1. In a first step, we prove that hs = O (8) uniformly in z: in other words, there
exists a constant C > 0 such that for any § small enough and any z € R”,

lhs| < C8.

For this, first, since [ f du =0 and f is compactly supported,

i 1/n 252
(65) z)/ =(/e25fdu> =1+7/f2du+0(82).

Let us now assume that the support of f is included in the ball {|x| < R} with
R > 0. There are two cases, depending on whether |z + hs| > R or |z + hs| < R.

e First, assume that |7 + hs| > R. Then equation (64) becomes
1 1
Zy"VV (2 + hs) exp (EV(Z + h,s)) = VV(z — hs)exp (;V(z - h5)>.
In other words, by (65) and taking the scalar product by 45,
282 5
(7 / frdu+o(8 ))V‘D(Z +hs)-hs =V®(z—hs)-hs —VP(z+hs) - hs,

where & = exp(%V), that is,
28% [ )
_<7/f di+o(8 ))VV(z+h3)-h5

1
— oV aths) / hs - Hess(®)(z + ths)hs dt.
-1

Now Hess(V) > pld, so

Vv Vv

1 1
(66) Hess(®) = ¢ (Hess(V) +-VV® VV) > e—(pldn +-VV® VV).
n n n

n
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Hence,

—(252 f fPdu+ 0(82))VV(Z + hs) - hs
(67) 1 |
> e—V(Z+h6>/ l<p|h5|2 + [V +th) -h3|2>ev(z+th5)dt.

In particular, VV (z 4 hs) - hs < 0 on the left-hand side for § small enough,
independently of z since the 0(8%) comes from Zs [see (65)], and is uniform
in z; hence, for any ¢t € [—1, 1]

V(z+ths) —V(z+hs)> (@t —1)VV(z+hs) -hs>0

by convexity of V. Moreover, VV (z + ths) - hs < VV(z + hs) - hs again by
convexity, whence

|VV(Z +thg) - h5| > |VV(Z + hg) - h5|.
Collecting all terms, (67) leads to

2
(252/#4“ +0(82))|VV(Z + hs) - hs| = 2p|hs|* + ;|VV(Z + hs) - hs|*

> 4\/§|h5||VV(z + hs) - hs|
for § small enough, and where the 0(82) is uniform in z. Hence, there exists a
constant A > 0 such that
|hs| < AS%,

for any § small enough and any z, whenever |z 4 hs| > R.
e Assume now that |z + hs| < R. Let us write equation (64) as

VO(z+hs) —VO(z—hs)

1/n 26
= [1 — Zs'"exp (—zf(z —i—hs))}vq)(z + hs)

1/n 28 1
+28Z5" " exp (‘;f(z + hs) + ;V(Z +h5)>vf(2 + hs).

Then f, V and their gradients are continuous and then uniformly bounded on
the ball {|x| < R}, so by (65) there exists a constant A such that for all § small
enough and all z with |z 4+ hs| < R,

|[V®(z + hs) — VO (z — hs)| < AS.

Hence, by the Cauchy-Schwarz inequality and the bound Hess(®) >
%eVIdn, a consequence of (66),

ASlhs| = (VO (z + hs) — VO (z — hy)) - hs

1 2 .
:/ hs - Hess(®)(z + th)hs dt > -2 e™™V |hg|2.
-1 n
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By uniform convexity, the function V is indeed bounded from below on R”,
so there exists a constant B such that for all § small enough and all z with
|z+hs| < R:

lhs| < BS.

All cases being covered, our first step is completed.
2. In a second step, we perform a first-order Taylor expansion of the equal-
ity (64). For 7 fixed, it gives

—8V f(z) +Hess(V)(2)hs

hs - VV(2)

(68) S
- ;f(Z)VV(z) + TVV(z) +0,(8) =0,

where 0,(8) depends on z, § and hs. Since |hg| < C§ by the first step, uniformly
in z, one deduces from (68) that

|0.(8)] < A8*([Hess(V) ()| + |[VV () +1)
for a constant A and for any z.
In the sequel, we let H (z) denote positive polynomial functions in V (z), VV (z),

etc., independent of § small and which can change from line to line. The latter
inequality can then be written as

(69) l0:(8)| < 8H (2).
Letnow X =V f - Hess(V)™'VV and Y = VV - Hess(V) "'V V. Taking the
scalar product of (68) with Hess(V)~!'VV, one gets
fY

X+L
hs - VV =8—2 +0.(5)
1+1

at the point z, where 0,(§) satisfies (69) since in particular Hess(V)~! < p~'Id,.
Then, again by (68),
Hess(V)™'VV f— X

1+

hs :8|:Hess(V)1Vf+ :|+0Z(8),
where again o, (§) satisfies (69).

We now compute the second-order Taylor expansion of the function ¢s. First,
from the expansion e* = 1 4 x + x2/2 + x¢?* /6 with 6 € (0, 1), we have at the
point z,

¢s = —nlog(l + ¥s)

with
b Shs-Vf  hs-Hess(V)hs 82
Vs=——f - + +—f?
n n 2n n
hs-VV)> 8 82 _
% - —J;h,; VV + —/fzdu+oz(52).
2n n n
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Here, o, (8%) now satisfies
(70) 16,(8%)| <83 H(z) exp (8°K3(2))

with |K3(z)| < A(IVV| 4+ |V2V| 4 |V3V]) for an universal constant A.
We now observe that for small § one has ¢s(z) < nlog?2 for all z, that is, ¥5(z) >
—1/2. Indeed, for small § one has

z3"exp (-2 1) = 5

uniformly in x € R", by (65) and since f is bounded from above. Hence, for any
h eR"

26
2" exp (== f G i+

> leXp <7V(Z + h)> + exp <7V(Z — h))
2 n n

2 op(LEED) 4 (LEZY]. o
2 n n

by convexity of ¢"/”. The bound on ¢s follows by its definition (63).
Now from the expansion (1 +x)™" =1 —nx +n(m + Dx?/2 —n(n + 1) x
(n+2)x3(1 +6x)7"=3/6 with 6 € (0, 1) and (68), we get

V(Zn—l- h)) +exp (V(Zn— h))

hs - Hess(V)h —1
A+vys) " =1+408f + = ks | o =1y
2 2n
(hs - VV)? _
+T—52/f2d,u+01(32)

for a o, (8%) satisfying (70): here, we use that {s(z) > —1/2 sothat 1 + 65 > 1/2
in the Taylor expansion, uniformly in z and §. The above expressions of is and
hs - VV finally give

2
A4+vys) ™" =14+8f + 5—Vf-Hess(V)_1Vf

I % 2o [ 2
e —— -6 d .
PUX S o [ a6
In conclusion, by integration the second—order Taylor expansion of the Borell—
Brascamp-Lieb inequality [(1 + ¥s) " du = [e% du > 1 implies

— X)?
/fzd,u§/Vf-Hess(V)_1Vfd,u— %du

for all C! compactly supported f such that [ fdu = 0. Here, we use that
872 [6,(6%)e V@ dz — 0 as § — 0 by (70), since the right-hand side in (70)
isin L'(e~") by our hypotheses on V. By definition of X and Y, this concludes
the argument.



298 F. BOLLEY, I. GENTIL AND A. GUILLIN

APPENDIX B: LINK WITH G. HARGE’S BOUND

In this appendix, we observe that G. Hargé’s bound (53) can be formally recov-
ered by linearization in the Monge—Ampere equation (28).

Let indeed f be a smooth function such that [ fdu =0, and uo = (1 +ef)p
for ¢ > 0, and expand the transport map Ve (x) sending (1 = @ onto o as x +
eVO(x) 4+ €2V (x) + o(£2). Taking logarithms in (28) with such 1 and p, and
observing that

log det(Hess(p)) = logdet( + eHess (1) + e*Hess(62) + o(e?))

2
= e A0 +&* NG, — % tr[ (Hess(61))*] + o(¢?),

a second-order Taylor expansion ensures that f = — L6 in the first-order terms;
moreover,

f2=—V6; -Hess(V)V6) +2L6 + 2V f - V6, — tr[ (Hess(6)))?]

in the second-order terms. Assume now that Hess(V) > 0, and let M =
Hess(V)'/2 > 0. Then

—V6, -Hess(V)V6 +2V f -V, = | MV |7 — | MV, — M~V f|?

so that

/fzdu = /Vf ‘Hess(V)“'Vfdpu
(71)
— [(mver — w1 7+ o ess @) dn

by integration. At this point, one recognizes terms in the proof of [31], Theorem 1:
one observes that f = —LO;soVf =M 29, — X by differentiation, where X € R"
is the vector with coordinates L (9;0;); hence,
1
\MVo, — M7V P =M X[ > §|X|2

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

/|MV91— “vr)? du>—Z/ L(3:6)) d,u>—Z/ 8291

by (55), if Hess(V) > RI1d,. Hence,

/(\Mvel— “IVh|* + [ (Hess(6))) ])du>(1—|— )Z/ 3291 du

()

(72)
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since moreover by the Cauchy—Schwarz inequality

([ o) = (52 fmar)

2 2
<n E (/8,’,'9161#) <n E </3l’j91d,u> .
i i,j

By (71) and (72), we finally recover (53) since by integration by parts and (55):

/Aelcm:/vel ~VVe_de=—/L01Ve_de=/de,u.
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