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Abstract This note consists of two parts. Firstly, we bound the deficit in the logarithmic
Sobolev Inequality and in the Talagrand transport-entropy Inequality for the Gaussian mea-
sure, in any dimension, by means of a distance introduced by Bucur and Fragala. Thereafter,
we investigate the stability issue with tools from Fourier analysis.

Keywords Log-Sobolev inequality - Transport inequality - Prekopa-Leindler - Stability -
Gaussian measure

Supported by the grants ANR-2011-BS01-007-01, ANR-10-LABX-58, ANR-11-LABX-0023-01,
ANR-15-CE40-0020-03, by the Gruppo Nazionale per 1’ Analisi Matematica, la Probabilitd e le loro
Applicazioni (GNAMPA) of the Istituto Nazionale di Alta Matematica (INDAM), US NSF Grants
OISE-0967140 (PIRE), US DMS-0405343, and US DMS-0635983 administered by the Center for
Nonlinear Analysis at Carnegie Mellon University, and an AMS-Simons Travel Grant.

<4 M. R. Posteraro
posterar @unina.it

F. Feo
filomena.feo @uniparthenope.it

E. Indrei
egi@cmu.edu

C. Roberto
croberto@math.cnrs.fr

Dipartimento di Ingegneria, Universita degli Studi di Napoli “Parthenope”, Centro Direzionale
Isola C4, 80100 Naples, Italy

2 Center for Nonlinear Analysis, Carnegie Mellon University, Pittsburgh, PA 15213, USA

Dipartimento di Matematica e Applicazioni “Renato Caccioppoli”, Universitd degli Studi di Napoli
Federicoll, Via Cintia - Complesso Monte S.Angelo, 80100 Naples, Italy

4 Université Paris Nanterre, MODAL'X, EA 3454, 200 avenue de la République, 92000 Nanterre,
France

Published online: 12 December 2016 &\ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s11118-016-9607-5&domain=pdf
http://orcid.org/0000-0001-6581-5727
mailto:posterar@unina.it
mailto:filomena.feo@uniparthenope.it
mailto:egi@cmu.edu
mailto:croberto@math.cnrs.fr

F. Feo et al.

1 Introduction

The log-Sobolev inequality asserts that, in any dimension n and for any smooth enough
function f: R" — R"; = (0, +00), it holds

Ent (f><1/ VI, (L.1)
Yn — 2 - f ns .

where y,(dx) = ¢,(x)dx = (271)_% exp{—%}dx, x € R", is the standard Gaus-

sian measure with density ¢,, x| = ,/ZLI xl.2 stands for the Euclidean norm of x =
(x1, ..., x,) (accordingly |V f| is the Euclidean length of the gradient) and Ent,, (f) :=
Jzn f1og fdyn — [gn fdynlog g f dyn is the entropy of f with respect to ,. The con-
stant 1/2 is optimal. Moreover, equality holds in Eq. 1.1 if and only if f is the exponential
of a linear function, i.e. there exista € R", b € R” such that f(x) = exp{a-x+b},x € R".
For simplicity we may write ¢ and y for ¢ and y.

The log-Sobolev inequality above goes back to Stam [46] in the late fifties. Later Gross,
in his seminal paper [34], rediscovered the inequality and proved its fundamental equiv-
alence with the so-called hypercontractivity property, a notion used by Nelson [43] in
quantum filed theory. Since then the log-Sobolev inequality attracted a lot of attention with
many developments, applications and connections with other fields, including Geometry,
Analysis, Combinatorics, Probability Theory and Statistical Mechanics. We refer to the
monographs [1, 2, 35, 37, 41, 49] for an introduction. Finally, we mention that equality
cases, in Eq. 1.1, appear in the paper by Carlen [18].

Very recently there has been some interest in the study of the stability of the log-Sobolev
inequality (1.1). Namely the question is: can one bound the difference between the right and
left hand side of Eq. 1.1 in term of the distance (in a sense to be defined) between f and the
set of optimal functions? In other words, can one bound from below the deficit

1 IVfI?

sus(h =5 [ E2E dy = B () (12)
R f

in some reasonable way which identifies minimizers? We refer to [12, 24, 26, 36] for various

results in this direction.

In this paper we are interested in estimates of the form 8.5(f) > d(f, O), where O :=
(et 4 € R”, b € R} is the set of functions achieving equality in Eq. 1.1 and where d is
some distance.

Our aim is to give some results in this direction via two different methods: the first
employs a distance introduced by Bucur and Fragala in [17]; the second technique is based
on Fourier analysis.

2 LSI Stability via a Transportation Distance

Bucur and Fragala’s Construction of a Distance Modulo Translation In this section
we recall the procedure of Bucur and Fragala [17] to define a distance (modulo translation)
in dimension n starting with a distance (modulo translation) in dimension 1. We first give
the definition of a distance modulo translation.

Let S, be some set of non-negative functions defined on R”. A mapping m : S, x S, —
R, is said to be a distance modulo translation (on Sy,) if (i) m is symmetric, (ii) it satisfies
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the triangular inequality and (iii) m(u, v) = O iff there exists a € R" such that v(x) =
u(x + a) for all x € R".

Now, given a direction & € S"~! (the unit sphere of R"), let x = (x’, t£€) be the decom-
position of any point x € R” in the direct sum of the linear span of & and its orthogonal
hyperplane Hg := {y € R" :< &,y >= 0} (here < -, - > stands for the Euclidean scalar
product). Then, for all integrable function f: R" — R, define fs: R — R, 1 — f:(¢) :=
/, He F(x', tE)dH 1 (x') where H" ! is the (n — 1)-dimensional Hausdorff measure on He.

Given a distance m modulo translation on some set S of non-negative real functions, set
Sii={f:R" >Ry : fi ecSforallé e S" '}

and, for f, g € S,
mp(f,8) = sup m(fz,gs).
SES"_I
In [17, Corollary 2.3], it is proved that m,, is a distance modulo translation on S,,.
Also, Bucur and Fragala [17] introduce the following distance modulo translation that
we may use in the next sections. Set

B:= {u: R — R : continuous and f u(x)dx = 1}.
R

Given two probability measures pu(dx) = u(x)dx, and v(dx) = v(x)dx, u,v € B, set
T = F,;'oF,, where F,(x) := [*_ u(y)dy and F, (x) := [*_ v(y)dy are the distribution
functions of w and v respectively (observe that, since u € B, F " !is well defined and so
does T’ (note that T is increasing)). T is the transport map that pushes forward p onto v,
i.e. the mapping satisfying fR h(T)ydu = fR h dv for all bounded continuous function /.

The following one is a distance modulo translation on B (see [17, Proposition 3.5])
I1—17'|
du,v):= | —————du. 2.1
(u, v) /max(l,T/) % 2.1

We denote by d,, and B, the distance modulo translation and the set of functions constructed
by the above procedure, starting from d and B in dimension 1.

In order to state our main result of this section, we need first to give a precise statement
for Eq. 1.1 to hold.

It is well-known that Eq. 1.1 holds for any f such that [p, | fldy, + [gu %dyn <

oo, i.e. |fI1/2 € H'(y,), see e.g. [14, Chapter 1]. By a density argument one can restrict
(1.1), without loss, to all f positive (since |V|f|| = |V f| almost everywhere), and by
homogeneity, we can assume furthermore that fR" fdy, = 1. We call A, the set of C 1

functions f: R" — R% such that [, fdy, = 1 and [g, %d}/n < oo. It is dense in
the set of all functions satisfying the log-Sobolev Inequality (1.1) and is contained in 5,,.

We observe that the set of extremal functions (with the proper normalization) {exp{a - x —

2 . . .
%}, a € R"} is contained in A,,.

We are now in position to state our main theorem in this section.
Theorem 2.1 Foralln and all f € A, it holds

1
Os(f) = Sdn (fon, on)? .

Before moving to the proof of Theorem 2.1 which is very short and elementary, let us
comment on the above result.
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First, from the above result, we (partially) recover the cases of equality in the log-Sobolev
inequality for the Gaussian measure [18]. Indeed, f € A, achieves the equality in the log-
Sobolev inequality iff 67 s(f) = 0iff f¢, is a translation of ¢, iff f(x) = exp{—a-x— %}
for some a € R”". This is only partial since Theorem 2.1 do not deal with all functions
satisfying the log-Sobolev inequality but only with f € 4,,. There is in fact some technical
issues here: the distance d is no more a distance modulo translation if F,~ (1 is the one
dimensional probability measure with density f) is not absolutely continuous (a property
that is guaranteed by the fact that, in the definition of .4,,, we impose the positivity of the
functions), see [17, Remark 3.6 (i)]. Hence, a result involving the distance d,, cannot recover,
by essence, the full generality of Carlen’s equality cases [18]. However, A,, is very close to
cover the set of all functions satisfying the log-Sobolev inequality (in particular it is dense
in such a space) and, to the best of our knowledge, there is no result in the current literature
that gives a lower bound of the deficit involving a distance without any moment condition.

The assumption f of class C!, in the definition of A, can certainly be relaxed. Indeed,
one only needs, in dimension 1, that F’ " lis an absolutely continuous function [17, Propo-
sition 3.5] (for du(x) = f(x)@(x)dx, x € R). In dimension n, such a property should hold
for all directions & € S"=! For this reason, and as mentioned above, there is no hope to
obtain the whole family of functions satisfying the log-Sobolev Inequality. Hence, we opted
for an easy and clean presentation rather than for a more technical one (a weaker assumption
on f would have led us to technical approximations in many places, that, to our opinion,
play no essential role).

We also observe that our result does not capture the product character of the log-
Sobolev inequality. Indeed, if one considers, on R”, a function of the form f(x) =
h(x)Dh(x2) ... h(x,), x = (x1, ..., x,), with i: R — R* | then it is not difficult to see that
drs(f) is of order n thanks to the tensorisation property of Eq. 1.1 (see e.g. [1, Chapter 1]),
while d,, (f@n, ¢n) is of order 1. This mainly comes from our use of Bucur and Fragala’s
quantitative Prekopa-Leindler Inequality which is also, by construction, 1 dimensional. See
below for some results based on the tensorisation property of the log-Sobolev inequality.

Proof of Theorem 2.1 The proof is based on the approach of Bobkov and Ledoux [13] to
the log-Sobolev inequality by mean of the Prékopa-Leindler Inequality, together with an
improved version of the Prékopa-Leindler Inequality of Bucur and Fragala [17]. Our starting
point is the following result (see [17, Proposition 3.5]): given a triple u, v, w: R" — R,
with u, v € B, and A € [0, 1] that satisfy w(ix + (1 — 1)y) > u(x)*v(y)!™* for all
x,y € R", it holds

/ w(x)dx — 1 > %AIH(I — M2, (u, v)2. (2.2)

We stress that the constant A in the right hand side of the latter is not given explicitly in
[17], but the reader can easily recover such a bound following carefully the proof of [17,
Proposition 3.5]. (Inequality (2.2) goes back to the seventies [39, 45] and has numerous
applications in convex geometry and functional analysis. We refer to the monographs [6,
27, 49] for an introduction. We further mention that equality cases are given in [23], and
refer to Ball and Boroczky [3, 4] for related results on the stability of the Prékopa-Leindler
Inequality).

Our aim is to apply (2.2) to a proper choice of triple u, v, w. Following [13], let f = ef
with g sufficiently smooth (say with compact support with fR” fdy,=1),2€(0,1), and
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set
gi)»
;. (x) = %()7 V() =en(y) and w;(2) = @, (2)
fRH l A n
with
AL =2
gr(z) == sup (g(x) - %Ix - y|2) —(1=2) 10g/Rn T dy,.

(—)rtay=z
The function g; is the optimal function such that it holds w; ((1 — A)x + Ay) >
1 () o). Set i (z) = sup (g(x) ST y|2). Then, by Eq. 2.2

(1- A)H—M =z
above, we get

1-a
1
/ emdynz(f eﬁjdyn) (1+§)\1H(1—)\)2_xdn(ux»v)2>
n Rn

The aim is to take the limit A — 0. We observe that (see [13] for details), as A tends to zero

1-1
(/ eTx d)/n) =/ eSdy, + AEnty, (e¥) + o(X)
n Rn

and
/ e dy, :/ esdy, +L Vg[8 dy, + o())
" L - " 21— Jge " '

Therefore, dividing by A, and taking the limit, we end up with
1 1
liminf ~A*(1 — A)*7*d, (us, v)* + Enty, (€¥) < = / IVg|2e8dy,.
=0 2 2 R

We are left with the study of liminfy_, o d, (uy, v)2 since lim; 0 A* (1 — A)z_k = 1. For
simplicity set u# := uq (i.e. u is the function u, defined above with A = 0). By the mono-
tone convergence Theorem and the Lebesgue Theorem we observe that, for any direction
£ e S limyo(u x)¢ = ug. Hence, using the Lebesgue Theorem (observe that, in the
definition of d, |1 — 7’|/ max(1, T") < 1)

llmlnfd (uy,v) = sup hmlnfd((u;h)g ve) = sup dp(ug, (9n)e) = dn(€8pn, @n).
gesn—1 A gesn!

The expected result follows for g sufficiently smooth. The result for a general f € A, fol-
lows by an easy approximation argument (using again the monotone convergence Theorem
and the Lebesgue Theorem), details are left to the reader. O

Next we derive from Theorem 2.1 a lower bound on the log-Sobolev inequality, in dimen-
sion n, that involves n times the one dimensional distance d. Such a result will capture on
one hand the product structure of the inequality, but the other hand the deficit will no more
be bounded by a distance (modulo translation).

We need some notation. Given x = (xl, oxy) €R G e{l,...,n}and y; € R, set
)E' (X1y ey Xiels Xxgls--orXp) and X'y; = (X1, ..., Xi—1, Vi, Xi+1, - - -, Xn) (so that
x'x; = x). Then, for all functions f: R” — R and all x € R", we denote by f;i: R - R
the one dimensional function defined by f;i (i) = f &'y, yi € R (obviously fsi(x;) =
fx)).

We may prove the following result.
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Corollary 2.2 Foralln and all f € A, it holds

S5(f) = + Z/ d(fu9, @) dvar(F).

Now, by construction, if f(x) = h(x1)h(x2)...h(x,), x = (x1,...,x,), with h: R —
Ri, then both 67 5(f) and the right hand side of the latter are of (the correct) order n.

Proof The proof uses the tensorisation property of the entropy. It is well known (see e.g.
[1, Chapter 1]) that for any f: R” — R, it holds

Enty, (f) <) /R Bty (fa)dy (7).
i=1

Hence, applying Theorem 2.1 n times, we get (since f)_;,- (x;) = %(x))

26, () = Y [ / = )dy<xl>dyn 1<x>—Zf d(fi. 9 dyn 1 ()
i=1

f

The expected result follows. O

V2 '
B /Ul A "V”_wal d(fri 9. ¢ dyn-1(&).
i=1

3 Stability of the Talagrand Transport-Entropy Inequality

In this section we bound the deficit in the so-called Talagrand inequality, using again the
distance d,, introduced by Bucur and Fragala. Recall that (see e.g. [48]) the Kantorovich-
Wasserstein distance W» is defined as

1
Wa(v, 1) = inf </ I =y (dx, dy))z

where the infimum runs over all couplings 7 on R” x R” with first marginal v and second
marginal p (i.e. 7(R",dy) = u(dy) and w(dx, R*) = v(dx)). Talagrand, in his seminal
paper [47], proved the following inequality: for all probability measure v on R", absolutely
continuous with respect to y;, it holds

W3, ya) < 2H(]yy), G.1)

where H(v]y,) = fR log Y dv if v << y, (whose density is denoted by dv/dy,) and
H(v]y) = 400 otherwise, is the relative entropy of v with respect to y,,. Such an inequality,
that is usually called Talagrand transport-entropy inequality, is related to Gaussian concen-
tration in infinite dimension [29, 42, 47] (see the monographs [30, 38] for an introduction).
It is known, since the celebrated work by Otto and Villani [44], that the log-Sobolev inequal-
ity (1.1) implies the Talagrand inequality (3.1) (in any dimension, see [5, 11, 28, 31-33, 40,
50] for alternative proofs and extensions).

The stability of Eq. 3.1 is also studied in [12, 15, 21, 24, 36]. We may obtain that, as
a direct consequence of the transport of mass approach of Eq. 3.1 by Cordero-Erausquin
[20] and of the tensorisation property, one can bound from below, as for the log-Sobolev
inequality, the deficit in Eq. 3.1 by the distance d,, defined by Bucur and Fragala.
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Theorem 3.1 For all probability measure v on R" with continuous and positive density f
with respect to the Gaussian measure y, it holds

1
Star(f) = 2HWlyn) — W3V, yu) > 3 (fon, )2 (3.2)

The same comments that for Theorem (2.1) apply: the result is valid only for a subclass of
probability measures v, but there is no assumption involving moments of v. The above result
together with theorem (2.1) somehow justify the use of the distance d,,. As for Theorem 2.1
the bound on the deficit is one dimensional and thus not of the correct order. This fact may
become clear to the reader through the proof: we use some tensorisation property but apply
a bound on the deficit only to one single coordinate.

Proof The proof goes in two steps : we first prove the lower bound of the deficit in
dimension 1, then we use a tensorisation procedure.
From [20] we can extract the following one dimensional inequality (here f: R — R%)

Sra(h = [ IT'=1-10g T'1dy,
R
. . 1 1 2
where T = F;loFy is the push forward of y onto v. Using that s—1—logs > 5 (m)
and the Cauchy-Schwartz Inequality, we can conclude that

srah =5 [ (o Caye ([T ) i g
Talt)) =5 o Umax(, 7y ) 4V =2 g max(r, 79 ¢V ) =249 79
which ends the proof of the first step (since d is symmetric).

Next, recall the tensorisation property of the Kantorovich-Wasserstein metric and of the
relative entropy: for f: R” — R, v(dx) = f(x)dx, we have

n—1

WZ(v, yu) < W31, y) + E / W3y, VAV (X1, - X0
. R!
i=1

and

where we used the disintegration formula
v(dxy, ..., dx,) = Vl(dxl)vxl (dXZ)Vxl,xz(dx3) X X Vxx, g (dxy).

Now the supremum defining d,, ( f@,, ¢,) is reached at some £ € S"~! that we may assume
for simplicity and without loss of generality (since y,, is invariant by rotation) to be the
first unit vector of the canonical basis (1, 0, ..., 0). Using the tensorisation formulas above,
applying the result we obtained in dimension 1, and Eq. 3.1 n — 1 times, we thus get

n—1
Wi, vn) < W%(vl,y)+Z/R W3 xyey s VIV (X1L LX)
i=1
1 n—1
< 2HOlY) - 34U 0P +23 [ HOws PG
i=1 'K

1 1
2HEIY) = Sd(fig, @) =2HOly) — 5 (f o, o)’
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where we set fi for the density of v; with respect to y. By construction v is the first
marginal of v so that f1¢ = (f¢,)¢. This ends the proof. O

4 LSI Stability via Fourier Analysis

In this section we investigate the stability of the log-Sobolev inequality (1.1) by means
of Fourier analysis. To this aim it will be convenient to deal with the following modified
version of the standard Gaussian measure y;,: let

dm = 2"/2e_2”‘x|2dx.

Then, we observe that, given a function g, fg(x) = g%(Zﬁx) satisfies (by a simple
change of variables)

siam= [ iy, [ s fam= [ gioggan.
R~ R” R~ R

1 2 L[ Vsl
Py IV fel“dm = = dvn.
2T R~ 2 R~ 8

1 |Vg|? 1
s =5 [ Sy o = o= [ 1V £y Pdm — B (£,

and it is therefore natural to deal with the following modified version of the deficit: for
normalized f € L2(R", dm) (i.e. fR" f2dm =1)set

1
Se(f) 1= o / |Vf|2dm—/ |f*log | f|*dm
T Rn R?

(and observe that, with this definition, §.(f,) = é.5(g)). We need some more definitions.
Consider the unitary operator

U:heL?>R" dx) —> Uh € L>*(R", dm),

and

Thus,

where Uh(x) := 27"/4e™ ‘x|2h(x), and the Fourier transform
Fra= [ e oy,
Rn

Lastly, let

W .=UFU*
denote the Wiener transform acting on L*(R", dm), where U* is the adjoint of U. With this
in mind, Carlen [18] proved the following inequality for normalized f € L?>(R", dm):

8c(f) = / IWFPlog W |dm.
Rﬂ

In fact, Carlen realized that the above inequality is equivalent to the Beckner-Hirschman
entropic uncertainty principle which was established via Beckner’s sharp Hausdorff-Young
inequality [7]. Moreover when f > 0 and 6.(f) = 0, Carlen showed that f is one of the
functions
fa= p2ax—lal*/2)

We utilize the above inequality to show the following general convolution inequality involv-
ing the logarithmic Sobolev deficit with respect to the measure dm. Unless otherwise stated,
[| - [|r will denote the usual L? norm for Lebesgue measure on R”.
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Theorem 4.1 Forevery 6 € (0, %) there exists a constant c (that depends on 6 and n) such
that for all f € L>(R", dm) normalized it holds

/R” Wf =¥ f =y sy Pdx < (N V(S = DIZa + 110 (f = DIl)*™,
where 1 (x) = 24~ f(x) 1= f(—x), x e R" and g = 4(1 — 0)/(3 — 26).

By Cramer’s theorem [22], if the convolution of two non-negative integrable functions
is Gaussian, each of the functions must be Gaussian. Therefore, the previous result states
that if the deficit is small, then in some configuration, the convolution of the factors is close
to Gaussian. Nevertheless, it is not clear whether the function itself will consequently be
close to an optimizer in L? without additional assumptions. In fact there is an interesting
issue here. The main question one would like to address is to bound from below the deficit
in the log-Sobolev inequality by a strong norm (such as L?). Such a question is still open
and might be false. A weaker question would be to prove that, if the deficit is small, then
the L? norm (of f to Gaussian functions) is also small. Corollary 4.2 below is a partial
result in this direction. In view of Theorem 4.1 above, a possible route would be to use a
quantitative form of the Cramer Theorem. Quantitative version of Cramer’s theorem can be
found in the literature and we refer to the recent paper by Bobkov, Chistyakov and Gotze
[10] for a historical presentation of the problem and references. However, if the deficit in
Cramer’s theorem is small in the total variation distance, then there exist examples which
illustrate that the individual factors will not be close to Gaussians in total variation [8,
9]. This makes the problem (both of bounding the deficit in Cramer’s theorem and in the
log-Sobolev inequality) very sensitive and delicate.

Proof Fix 6 € (0, %). Combining Carlen’s theorem with Pinsker’s inequality, it follows
that, for all f € L2(R", dm) normalized,

1 2
() = [ W rProgWrPdm = 3( [ WP - 1iam)
R R”
1 2 2,215 7\ = Lior2
— 3 ([nFursp —2re i) = Jioig, @
where ¢ (x) := |FU* f (x)|> — 27/2¢=27¥> Our aim is to bound from below the L'-norm

of ¢ by its L>-norm and to use Plancherel’s theorem. Observe that, by the Riesz-Thorin
interpolation Inequality, we have

0 1-6
@Ml < Nl 1@l

with p = };Z > 2. Since, by the Plancharel Theorem,

itz = [ 1FU P -2 R = [ pugew - v sy
R" R»
we get
/Rn W 9 f =¥ 59 Pdx = 19117, < 278 Il "

and we are left with the study of ||¢||.r = [||FU* £ (x)[> = 22275 ||, = || Fyf|? —
¥2||Lp. Our aim is to get rid of the Fourier transform. Utilizing the Hausdorff-Young
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inequality!, Young’s convolution inequality, and that v is the fixed point for F it follows
that

WFYfI—&2llr = NFY(f — DI* +2Re(WFy(f — D)l|Lr
< WFY(f = DPlee + 2118 F¥ (f — D)lILe
= [IFY(f — DI, + 21FW(f — D)% g)llLe
< W = DIlZe 219 (f = D * ¥l
< W (f = DIl + 219 (f = DIl ¥l

whereq =2p/(2p—1),q = p/p—1andr = 2G/(2—¢g). The expected result follows. [

Our next result asserts that under additional assumptions on f, if the deficit is small,
then f must be close to an optimizer in some L”-norm and is obtained by combining the
previous result with a quantitative version of Young’s convolution inequality obtained by
Christ [19]. By a Gaussian function we mean a function having the form e~ ILE=x0P where
L is an affine endomorphism of R"” and xo € R".

Corollary 4.2 Let y(x) = 247 x € R" and f e L2(R",dm) be normalized.
Assume [ € L1 for some q € (1, %) and || fY|lpan < cp i= (%)n/g. Then forall e > 0
there exists n > O such that if
8c(f) <,
then
W f — Fllpas <e.

for a Gaussian function F.

Remark 4.3 Given a normalized f € L?(dm) it follows that || Yl = 1. To satisty
[|f¥llpa3 < cu, note that since ¢, > 1 we can consider functions f with small enough
support (one can see this by breaking up the integral where f1 < 1 and where f{ > 1). We

. 2 . . .
observe that the functions f, = ¢>*@*~141"/2) for any a € R" also satisfy this constraint.

Proof Our aim is to use a quantitative form of Young’s convolution inequality obtained by
Christ [19] together with Theorem 4.1 above. Let A := 2" /33/% be the sharp constant [7,
16] in the following convolution inequality: || f * ¥ |2 < Al f ||L% ||1ﬁ||L% . A calculation

shows that
1 il _
12,
L3

'which we recall asserts that, given 1 < p < 2and g > 2 so that % + é =L [IFfllea < Ifllee. In

1 1
fact Beckner [7] proved a sharper form of such an inequality, with a better constant (namely (p7 /g ¢ Y/2) in
factor of the right hand side, but constants play no essential role in our result.
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Thus utilizing the fact that ¢, = [[y/||;4/3 it follows that

Ll I YW1 s = 1112400 + (1Y % Wl — 1 =¥ Fll) W1y
||1//f||i% Hl/fflli%\ll/flli%

_ syl — W f ¥ FlD YRy
HWrIP 2,
L3 L3

: m“W # Wl — 1 f = ¥ fllg).

Given g € (1,4/3) so that fg € L9, construct the corresponding 8 € (0, 1/2) so that
g =4(1 —0)/(3 — 20). Now Theorem 4.1 guarantees that on the one hand

W % Yllge — W F * ¥ Fllz < ce(f)?
and on the other hand
W F % Flle > 11 * ¥l — ()T = 1= c8e(£)?

for some ¢ > 0 that depends on ¢ and || fv||.«. Hence,

Ao W9l Acd ()
IWfI2y ~ 1=ed(H2
L3

Now Theorem 1.1 of [19] asserts that for any ¢ > 0 there exists § > 0 such that if

PRZES 2]
IIWIIi%

<

)

then ||V f — Fllp43 < €|l f| 43 for a Gaussian function F. The desired conclusion of
Corollary 4.2 immediately follows by properly tuning the parameters & and §. O

In view of the Pinsker Inequality used in Eq, 4.1, it is natural to introduce the following
pseudo-metric.

Definition 4.4 Define the Fourier-Wiener pseudometric by

drw(f.9) = \//R W71~ Wl Pdm.

The Fourier-Wiener pseudometric fails to be a metric due to multipliers of the form ¢/®™)

where w is real-valued: |W f(&)| = |e?©OW f(&)].

The log-Sobolev equality cases may be encoded in the following uniqueness assertion
whose proof is entirely based on Carlen’s approach. The pseudometric gives a different
perspective of seeing proximity to minimizers.

2
Lemma 4.5 Suppose f € L*>(R", dm) is normalized. Then dpw (f, ezn(b"C—%)) = 0 for

lal
some b € R" if and only if f is of the form €¥™“*~"27) for some a € R".
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2
Proof If f is of the requested form, then VW f| = 1 and so drw (f, ezn(b'x_‘bT‘)) = 0.

2
Conversely, if dpw (f, eZ”(b')‘_%)) = 0 for some b € R", then [Wf| = 1 a.e. and so

2 . . .. .
|Fyf> = 2M2e=27IXF° where v is as in Theorem 4.1. Now one may utilize Fourier
inversion and Cramer’s theorem to conclude. (|

The Fourier-Wiener pseudo-metric yields also a lower bound on the deficit as shown in
the next proposition.

Proposition 4.6 Suppose f € L>(R", dm) is normalized. Then for all a € R",

la|?

1 4
0 (f) = Sdrw (f, ez’““*T)) :

Proof Let a € R". Combining Carlen’s theorem, Pinsker’s inequality, the elementary
al?
inequality | — 8| > |/a — /B|* for a, B > 0 and that (Wer@x—19) — yields

1 2
5 (f) z/ IWfIZIOgIWfIdeZE(f W2 = 1idm)
Rn Rn
1 21 o la?
> 5( /R W= 1|2dm) = Ed“FW(f, @), (4.2)

O

In our next and last statement, we exploit that for a subclass of functions (namely those

functions satisfying F(e™™ IyP? F(y)(x) = 0), the Fourier-Wiener pseudo-metric is indeed
an L? norm. Since in this class the unique minimizer of the logarithmic Sobolev inequality
is f = 1, our result quantifies how far f is from 1 in L?. We mention that functions whose
Fourier transform is non-negative and not identically equal to zero are known as strictly
positive definite functions whose study is an active field.

Proposition 4.7 Suppose f € L2(R", dm) is normalized. If F(e =™’ £(y))(x) = 0, then

2
5.(f) = = (/ - 1|2dm) . 43)
2 Rn

Equivalently, suppose g € L'(R", dy,) is normalized (i.e. f gdyn, = 1) and non-negative.
If Fh > 0, where h(y) = e’”|y|2g% (2y/my), then

1 2
bs(8) = 5 ( / g7 — 1|2dyn) . (4.4)
Rn

In particular, under the same assumptions on g,

1 4
F) > — — 112 .
Ls(g) = D (/R lg — 1] yn)

Proof By Cauchy-Schwarz’s inequality and since [ gdy, = 1, one has

2
2 L 2 1 2 L 2
(f g 1] dyn) 5/ g} — 1 dyn/ g} 1] dyn§4/ 8% — 11%dy,.
R'l R’l Rn Rn

Thus the very last conclusion follows at once from Eq. 4.4. On the other hand, recall that
8c(fg) = d1s(g), where fy(x) := g% (24/mx) so that Eq. 4.4 is equivalent to Eq. 4.3.
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Therefore we are left with proving (4.3). By Proposition 4.6, we have (for any a € R"),

1 4 2ﬂ(u~x7ﬁ) _1 2 2
0:(1) = by () =2 ([ 1w = 1Pam)

Now the positive definiteness assumption, the fact that the Gaussian is the fixed point of the
Fourier transform, and Parseval’s identity yields

/ IWF|—112dm = f W —11%dm :/ \FU* f) — 2% 2ax
RH RH Rl‘l
_ f \FU*f) — F@ e ) Py
RYI
— f |U*f _ 211/4e—n|x\2|2dx
- f If — 11%dm. 4.5)
R}’l
This ends the proof of the proposition. O

To illustrate the utility of the previous result consider the following family of functions:
H = {ga(x) = (2a + 1)"/26_“‘X|2,x eR":a > —1/2}.

Since the Fourier transform of Gaussian are Gaussian, the previous results apply in H. Now
for dv, = gadyy, a calculation shows that g, is normalized in L' (R", dy) and
Jendva  2a41
Jn ¥2d vy, T oon

3

so that for any A > 0,
HZPO),

where P(L) is the space of probability measures v satisfying a Poincaré inequality with
constant A > 0 in the sense that for every smooth ¢ : R” — R such that f ¢dv =0,

A ¢)2dv§/ |Vo|>dv.
R» R»

Currently available log-Sobolev inequality stability results involving the L? distances
involve the class P(A), where the constant of proportionality depends on A, or strong
moment assumptions (e.g. requiring the second moment of the measure to be bounded by
the dimension) [24]. The results above involve a rather different condition via positivity of
the Fourier transform and as seen through the above example includes the whole class .

We end the paper with a strengthening of Proposition 4.7: in the proof the following
chain of inequalities were utilized:

V28.(f z/ IIWflz—lldmZ/ ||Wf|—1|2dm=/ WS —11%dm,
R» Rr Rr

where the last equality follows from the positive definiteness assumption. Equivalently we
could have used the pointwise estimate ||z|> — 1| > |z — 1|*> which is valid for any non-
negative real number z.

Now, one can relax that inequality asking for the weaker ||V f |2—1| > kW f —1J* for
some k € (0, 1]. It turns out that, given a complex number z € C, the inequality

llz]> = 1] > k|z — 1]?
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is satisfied by all z = x + iy belonging to the set S := S,:r U S, , with

+ . i kN2, 2
Sy = Z=x+ly.<x+7) +y Z(l—k)2

ke (0,1
% } € 0,1,

being the outside of the disc D,j centered at ( - %, 0) and of radius 1/(1 — k) (fork = 1
Sf={z=x+4iy:x>1}),and

ke (0,1]

S, = {zzx—i—iy:(x—lkﬂ)z—i—yzf

1
(1+k)2}’

being the inside of the disc D, centered at (ﬁ 0) and of radius 1/(1 + k). It should

be noticed that D, is contained in the unit disc Dar = D, which is contained in D,j
and all are tangent at the point (1, 0). The family (S,:r)k and (S, )i are increasing (in the
sense of inclusion). Moreover, it is easy to see that Uge0,115x = C \ {z : |z] = 1} and
Nke 118k =z =x+iy: (x — (1/2))2 + y2 < 1/2}U{z =x +iy: x > 1} which con-
tains all the non-negative real numbers (thus recovering the positive definiteness condition).
Therefore, Proposition 4.7 can be relaxed in the following way: Suppose f € L>(R", dm)

is normalized. If there exists k € (0, 1] such that ]-'(e‘"“"zf(y))(x) € S for all x € R",

then
k 5 \?
5c(f)25(/ -1 dm).
er
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