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1 Introduction

The main purpose of the present paper is to study relations between functional
inequalities on proper geodesic metric measure spaces. More precisely, we prove that
under some additional assumption on the space, the g-logarithmic Sobolev inequality
and the p-Talagrand inequality are equivalent for the conjugate exponents p > 2 and
q < 2. Transportation inequalities, such as the Talagrand inequality, first appeared in
the works of Talagrand and Marton [24, 25, 30]. Our result generalizes the recent re-
sults of Lott and Villani, who considered similar questions in the quadratic case when
p = q = 2; see [22]. As in [22], the Hamilton—Jacobi infimum convolution operator
plays a crucial role in our approach. This idea goes back to the work of Bobkov
et al. [4]. They proved that in Euclidean spaces a measure p which is absolutely
continuous with respect to the Lebesgue measure satisfies the classical logarithmic
Sobolev inequality if and only if the Hamilton—Jacobi semigroup associated to the
quadratic infimum-convolution operator is hypercontractive. Gentil and Malrieu
generalized this to a broader class of logarithmic Sobolev inequalities; see [12]. In [14]
Gozlan et al. establish the equivalence, in a smooth setting, between the Talagrand
inequality and the so-called restricted logarithmic Sobolev inequality for a certain
class of cost functions.

Lott and Villani applied the same strategy on a compact length space (X, d)
equipped with a Borel probability measure pu to prove the following. If the space
supports a local Poincaré inequality and the measure is doubling, then the quadratic
logarithmic Sobolev inequality implies the quadratic Talagrand inequality with the
same constant. In both proofs, [4] and [22], it is crucial that the infimum-convolution
semigroup solves the Hamilton—Jacobi equation associated to a radial Hamiltonian.

On the other hand, starting with a Talagrand inequality it is possible to derive a
logarithmic Sobolev inequality as a consequence of the so called HWI inequality,
which relates entropy (H), Wasserstein distance (W) and Fisher information (I).
However, this requires an additional geometric assumption on the space. For exam-
ple, in the Riemannian setting it is sufficient to assume that the reference measure
w satisfies the Bakry—Emery [2] curvature-dimension inequality C D(R, co) with the
constant R > —K; see [4]. In the more general setting of metric measure spaces we
show that this is guaranteed by the assumption that the entropy functional on the
Wasserstein space is weakly displacement convex. The notion of weak displacement
convexity is defined in the work of Lott and Villani [21]. See also [28] and [29] for
questions related to the Ricci curvature in metric measure spaces.

There exist also links to the concentration of measure phenomenon. For instance,
Gozlan [13] shows that, in a general metric setting, the dimension-free concentration
of measure is equivalent to the Talagrand inequality. In a subsequent paper [15]
Gozlan et al. prove that, under curvature assumptions, Gaussian concentration
implies the quadratic logarithmic Sobolev inequality.

To summarize our results we denote the g-logarithmic Sobolev inequality by
q-LSI. We also introduce a notion of a p-Talagrand inequality, p-7, where p > 2
and g < 2 are conjugates so that 1/p 4+ 1/g = 1. We prove that

H-J

H-J J—
HC(p) —=q-LSI____—pT. (1.1)
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The left-hand side of the diagram represents the hypercontractivity of the infimum-—
convolution semigroup associated to the exponent p, H-J means that the implication
is obtained via validity of the Hamilton—Jacobi equation, and DConv stands for the
weak displacement convexity of the entropy functional.

The paper is organised as follows. In Section 2 we list some of the important
properties of the infimum-convolution semigroup. In Section 3 we establish the
equivalence on the left-hand side of the above diagram, provided that the Hamilton—
Jacobi equation is satisfied. (It is the case e.g. when the measure u is doubling
and supports a local Poincaré inequality.) In Section 4 we consider the relation
between the g-logarithmic Sobolev inequality and the p-Talagrand inequality. Again
assuming that the Hamilton—Jacobi equation is satisfied on X, we show that the
g-logarithmic Sobolev inequality implies the p-Talagrand inequality. The converse
implication holds under the assumption of the weak displacement convexity of the
entropy functional on the Wasserstein space of probability measures on X. For
the reader’s convenience Section 5 provides an account of the infimum-convolution
semigroup on proper length spaces. The final section is for remarks and further
questions. We also indicate here an application of our results by using a recent result
of Inglis and Papageorgiou [17] on the logarithmic Sobolev inequality in the sub-
Riemannian setting of the Heisenberg group.

2 Preliminaries, The Hamilton-Jacobi Equation

Let (X, d) be a metric space. We say that d is a length metric, if for all x, y € X we
have

d(x, y) = inflength(y),

where the infimum is taken over all paths that connect x and y. Notice, that if X is
proper, i.e. its closed and bounded sets are compact, then the infimum is attained and
the space is, in fact, geodesic [1].

We remind the reader that a Borel measure p is doubling, if the measure of any
open ball is positive and finite, and if there exists a constant ¢; > 1 such that

w(B(x,2r) < cau(B(x,r))

for allx € X and r > 0. Here B(x, r) denotes an open ball of radius r centered in x.
If fis areal-valued Lipschitz function on X, we write

lip £(0) = liminf sup L2~ JO)

=0 d(x,y)<r r

for every x € X.

Let I < p < oo. We say that (X, d, n) satisfies a local (1, p)-Poincaré inequality
(see, for example, [18]) if there exists 1 < L < oo and C > 0, such that for all
Lipschitz functions f we have

1/p
1 fuanldu < Cr(][ (lipf)”du>
B(x,r) B(x,Lr)
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for all x € X and r > 0. Here we wrote

1
r = dp =2 — -
fBeer) ][B(x,r) fdu w(Bx, 1) Jpur fdu

We remind the reader that if x is doubling and the metric space is complete, the
above definition coincides with the a priori stronger definition involving upper gradi-
ents; see [18] and [19].

Throughout the paper we assume that d is a length metric and (X, d) is proper.
Without further notice all measures on (X, d) will be Borel probability measures.
We will later impose further assumptions on the space when they are needed.

2.1 Metric Gradient and Hamilton-Jacobi Equation in Geodesic Spaces

Consider a function f: X x R, — R. We define the so called metric gradient of f
with respect to the variable x € X at a point (xg,?) € X x R, as

1) — ot
IV fl(xo. 1) := hfls,}jp | fx d)(x’)i()xo i1}

For an arbitrary function this could be infinite, but if f is Lipschitz continuous in
the x variable, the metric gradient |V f|(xo, f) is always finite. However, it turns out
that for the Hamilton—Jacobi equation in metric spaces one should consider a slightly
different notion of a gradient. Following the lines in [22], we introduce the so called
metric subgradient of f defined as

IV~ f(x0, 1) := lim sup [#e.0 = fewo. 0] = lim sup [fG0.) = . 0],
X=X d(x, xo) X=X d(x, xo)

’

where a, = max(a, 0) and a_ = max(—a, 0). Notice, that

V™ fl(xo, 1) = 1V fl(x0, 1),

and |V~ f|(xo, t) vanishes if f(-,f) has a local minimum at xy. In fact, the metric
subgradient indicates that the local variation of f(-, ) takes into account only values
less than f(xo, ).
In analogy to the Euclidean case (see, for example, Evans [11]) the initial-value
problem for the Hamilton—Jacobi equation in a geodesic space can be defined as
{ Jue, )+ H(IV-ul(x,n) =0 in X xR, 1)
u(x,t) =gx) on X x {t =0}.

Throughout the paper we assume that the initial data g: X — R is Lipschitz con-
tinuous and the function H: R, — R, is convex, superlinear and satisfies the
condition H(0) = 0. Here H is called the Hamiltonian, and in the Euclidean case
a standard example for such a function is x i |x|* forareal @ > 1.

@ Springer



Functional Inequalities and Hamilton—Jacobi Equations in Geodesic Spaces 321

The corresponding Hopf-Lax formula (or the infimum—convolution) is defined by

. d(x, y)

Q.g(x) = inf [tL( Y ) +g(y)], 22)
yeX t

where L: Ry — R, is simply the one-dimensional Legendre transform of H de-

fined by

L) = sup{uv— Hw)}, ueR,.

veR,

Notice, that by standard results the one-dimensional Legendre transformation L is
increasing, convex, superlinear and satisfies L(0) = 0. Moreover,

H(w) = m%x{wv — L(v)}.

We remind the reader that in the Euclidean case the Hopf-Lax formula provides
a Lipschitz—continuous solution to the Hamilton—-Jacobi equation [11]. This has been
generalized to the case of the Heisenberg group [23] (see also [10]) and to the present
metric setting setting by [22] for quadratic Hamiltonians. We will show, that under
further assumptions on the space this holds also in the metric setting for general
Hamiltonians. Namely, we prove the following theorem in Section 5. Notice, that
here 1 needs not to be a probability measure.

Theorem 2.1

(i) The infimum in Eq. 2.2 is attained.
(ii) For0 < s < t we have the semigroup property

d(x, y)
t—s

Qig(x) = min [ (¢ - s)L( ) + 08
yeX
forallx € X.
(iii)) Forall x € X, Q,g(x) is non—increasing in t.
(iv) (x,0) — Q,g(x) is in Lip(X x R,). If g is only bounded and measurable then
0,g(x) is Lipschitz as a function of x fort > 0.
(v) Forallx € X, u(x,t) = Q,g(x) solves Eq. 2.1 for a.e. t > 0.
(vi) Foreveryx e Xandt >0

liminf 28X — Qig(x) - —H(

s—>0F N

IV~ 08l (x)). (23)

(vil) If (X, d, p) supports a local Poincaré inequality and p is doubling, then

fim sup Or1s8(x) — O18(%) <

s—0F s

—H(IV~ 08l (x))

forallt > 0and p-a.e x € X.
(viii) If (X, d, ) supports a local Poincaré inequality and ( is doubling, u(x,t) =
0,g(x) solves Eq. 2.1 for all t > 0 and for u—a.e. x € X.
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3 Logarithmic Sobolev Inequalities and Hypercontractivity of the Hamilton-Jacobi
Semigroup

3.1 Logarithmic Sobolev Inequality

The g-logarithmic-Sobolev inequality is a quantitative expression of the fact that
the entropy of a function is dominated by the g-norm of its gradient. The entropy
functional for an integrable, non-negative function # : X — R, is defined by

Ent, (h) :/ hloghdu—f hdu log/ hdu. (3.1
X X X

Definition 1 If K > 0 and 1 < g < 2 we say that (X, d, n) satisfies a g—log—-Sobolev
inequality with a constant K, g-LSI(K), if for any Lipschitz function f we have

Ent, (1) < (g — 1) (%)q_1 fX V- f du. (3.2)

Notice, that for ¢ > 2 it is not possible to have Eq. 3.2, as for f =1+ eg, where
& — 0, the left-hand side behaves like £2 where as the right-hand side like £7; see [3].
Notice also, that Corollary 3.2 in [3] provides an example of a measure that satisfies
Eq.3.2.

3.2 Hypercontractivity of the Hamilton—Jacobi Semigroup

The equivalence between the hypercontractivity of the quadratic Hamilton—Jacobi
semigroup and the logarithmic Sobolev inequality in R” is established in [4], and our
approach follows the same lines.

Let u be a probability measure on the Borel sets of R”. We will denote by
Il -ll,, p=1, the LP-norm with respect to u. Bobkov et al. [4] have shown that a
measure p which is absolutely continuous with respect to the Lebesgue measure
satisfies the classical logarithmic Sobolev inequality with constant p if and only if the
Hamilton-Jacobi semigroup Q; associated to the quadratic inf-convolution operator
is hypercontractive, i.e. we have

€9 Nl pr < e lla (33)

for every bounded measurable function f on R”, every ¢ > 0 and every a € R. The
strategy of the proof, going back to Gross, consists of studying the monotonicity
properties of the left hand side of Eq. 3.3 by differentiating with respect to .

3.3 Hypercontractivity and Log—Sobolev Inequality

In this section we prove the equivalence between the g-logarithmic Sobolev inequal-
ity and the hypercontractivity of the corresponding Hamilton-Jacobi semigroup. To
state our result we impose additional conditions on the space X which guarantee that
the infimum-convolution Q, f solves the Hamilton—Jacobi equation for a Lipschitz
initial-value function f. We consider the Hamilton—Jacobi equation on X with the
Hamiltonian H(v) = v?/q, which corresponds to L(u) = u”/p.
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Theorem 3.1 Suppose that (X, d, u) supports a local (1, s)—-Poincaré inequality for
some s > 1, and n is doubling. Furthermore, assume that (X, d, ) satisfies the q-
logarithmic Sobolev inequality with some constant K, and that a, p > 0 are related
by the inequality

A IKT > p(g —1). (3.4)
Then for every bounded measurable function f on X and every t > 0
1eC Naspr < lle” la- (35)

Conversely, if Eq. 3.5 holds for all t > 0, then the g-logarithmic Sobolev inequality,
q-LSI(Ky), holds on X with a constant K, which satisfies Eq. 3.4 with an equality.

Proof Let F(t) = [|e9 /||, with A() =a+ pt, t > 0. For all > 0, 2 Q, f(x) exists.
Hence, F(z) is differentiable at every point ¢ > 0, and we get

, ad
MO FOM ' F () = pEnt, (X097 + [X Az(t)aQt fe0T dqy. (3.6)
Since 2 O, f(x) = —|V~Q, f(x)|1/q p—a.e.in X by Theorem 2.1 (vii), we have
V- q
A FO* ' F'(1) = pEnt, (@ 27) —22(1) / ﬂem) O du.
X q

Since Q, f(x) is Lipschitz continuous, we can apply the g-logarithmic Sobolev
inequality to ¢*® 9:f to deduce that F'(f) <0 for all ¢ > 0. Since F(f) is continuous
it is non-increasing.

To prove the converse, consider a Lipschitz continuous function f. Then Eq. 3.5
implies F'(0) < 0. The Hamilton-Jacobi equation implies

=—IV fl"/q

=0

0
&Qtf(x)

p—a.-e. in X. Thus regarding Eq. 3.6 at t = 0, we get
Nivadt]
pEnt, (V) < a2/ e“fi dpu.
X q
By setting e*/ = g4 this leads to the Kj-logarithmic Sobolev inequality, where K
satisfies Eq. 3.4 with an equality. O

Remark 1 The hypercontractivity of the infimum convolution semigroup holds only
forg < 2.

Proof Indeed, suppose that g > 2 and consider a bounded non—negative function f
with essupy f > [, fdu.Fixasmall § > 0.

Since g > 2, it is possible to choose t — oo, & — 0 so that ¢9~'t = § and &t — oo.
Directly from the definition one can check that the scaling property of Q;, namely

Oie NHx) =6 (Quo1, ) (x)
holds forall x € X and ¢, ¢ > 0.
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324 Z.M. Balogh et al.

Then we get from Eq. 3.5 that

e @D g = 1% Narpne < 1€ 1" = lle” lae,
whence
SR ) < ol fdn,
Letting § — 0 we obtain a contradiction. O

4 Talagrand and Logarithmic Sobolev Inequalities
4.1 Wasserstein Distance and the Talagrand Inequality

Let 1 < p < oo. The p-Wasserstein distance between two probability measures on X

is defined as
1 1/p
Wy, v) = (inf// ;d(x, »F dn(x, y)) ,

where the infimum is taken over all probability measures 7 on X x X with marginals
w and v. By the Monge—Kantorovitch dual characterization, see [27], we can write

W, (, v)? = sup [/ gdv — / fdu] , 4.1)
X X
where the supremum is taken over all pairs (f, g) of bounded measurable functions

such that for all x and y we have

d(x, y)?
g = fO) + (xpy) | “2)

Recall that the entropy functional for an integrable, non-negative function was
defined in Eq. 3.1 in the previous section.

Definition 2 Let p > 2. We say that (X, d, n) satisfies the p-Talagrand inequality
with a constant K, p-Tal(K), if for any probability measure v <« p on X there holds

1 dv
Wp(U, M)p < E Entu <%> . (43)

Let us mention that our definition differs from the standard version of the
Talagrand inequality defined for 1 < p < 2, namely

Wp(”v M)z = %Entu (%) s
which has been widely studied in the literature, see e.g. [31, Chapter 22]. As we shall
show in Theorem 4.1 below, the version (4.3) is equivalent to the appropriate g-
logarithmic Sobolev inequality.

Notice, that if dv/dpu is of the form 1 4 ¢ g where ¢ — 0, then Ent,, (dv/du) is of
order ¢%, whereas W, (v, n)? is typically of order &” as the following example shows.
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Let (M, vol) be a smooth compact connected Riemannian manifold and let u and
v be two probability measures absolutely continuous with respect to vol, considered
as elements of the Wasserstein space of probability measures on M with quadratic
distance W,. It is known (see [26]) that there is a unique geodesic p. (with respect
to W,) in the Wasserstein space that joins p and v. Moreover, the measure is
transported along the geodesics in M in the following way. There exists a family
of maps {F;}ee0.1: M — M such that u, = (F,).uo. More precisely, for almost all
m e M, F.(m) = exp,,(—eV¢(m)) for a certain Lipschitz continuous function ¢ on
M with an almost everywhere defined Hessian (see [9]). It follows that for small ¢ we
have

e (dm) = po(dm) (1 + £ Ad(m) + o(e)).
Consider the coupling (Id, F:), o of no and pe. Then

. d(x, y)?
W, (1o, 1te)? = H;f/ dex. )"

MxM

dm(x,y)

d(x, y)?
- / AN 41d, F)ogpo) x. y)
MxM p

:f d(m, F.(m))? dpio(m)
M p

v P
_ gp/ VO o).
M p
Thus Eq. 4.3 does not hold for 1 < p < 2.

4.2 The Dual Formulation of the Talagrand Inequality

To establish a connection between the Talagrand and the log-Sobolev inequality,
we have to consider the dual formulation of the Talagrand inequality using the
Hamilton-Jacobi semigroup. For an arbitrary function f on X, consider the infimum
convolution (2.2) with Lagrangian L(u) = u”/p, namely

d(x, y)?¥
pre!

O f(x) = inf [ + f(y)],
yeX

and write Qf for Q,f. Following [5], we notice that by the Monge-Kantorovitch
duality (4.1) and Eq. 4.2, the p-Talagrand inequality is equivalent to

d d
[ (05— ran) ® au = Lem, (),

for every bounded function f. Define two functions: v := K ( of— [y f du) and

¢ = fj—;. Recall that by the variational characterization of the entropy

Ent, (§) = sup f Vo du.
fyetdustJX

Indeed, the left-hand side is smaller than or equal to the right-hand side by definition.
The converse inequality results from Jensen’s inequality applied to the convex
function x > xlog x and the probability measure eVdu/ [ eV dp.
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326 Z.M. Balogh et al.

Since Eq. 4.4 holds for every choice of j—;, it is therefore equivalent to [, e¥° du <
1,i.e.

/ KO dp < oK Ix (4.5)
X
The latter inequality is known as the dual form of the p-Talagrand inequality.

4.3 Talagrand and Log-Sobolev Inequality

In order to state the main result of this section we need to recall one more concept,
the notion of displacement convexity from [21]. Recall that for p € [1, c0) the
space P,(X) of Borel probability measures on a compact length space X with the
Wasserstein distance W, is itself a compact length space, see [21, Remark 2.8]. If v
is a probability measure which is absolutely continuous with respect to u, we define
the entropy functional U,, on P,(X) by

dv dv dv
U,(v) = / — log <—> dip = Ent (—) .
. x dp du "\du
Following [21], we say that it is weakly displacement convex if for all vy, v; € P,(X),
there is some Wasserstein geodesic {v;};c[0.1) from vy to v; along which

Up(p) =tU,(v) + (1 = Uy (vo).

Notice also, that in the Riemannian setting, Villani considers a version of Theo-
rem 4.1 with a different choice of Lagrangian; see [31, Theorem 22.28].

Theorem 4.1 Let2 > g > 1 and p > 2 be its conjugate, so that 1 /p + 1/q = 1.

(i) Let (X,d, p) satisfy the p-Talagrand inequality with some constant K > 0, and
assume that X is compact. If the entropy functional U,,(-) is weakly displacement
convex then (X, d, ) also satisfies the q-logarithmic Sobolev inequality with the
constant Kp~P.

(i) Suppose that (X,d, ) supports a local (1,s)-Poincaré inequality for some
s > 1, and pn is doubling. Then, if (X, d, n) satisfies the q-logarithmic Sobolev
inequality with some constant K > 0, then it also satisfies the p-Talagrand
inequality with the same constant.

Proof Consider a probability measure v on X with a positive Lipschitz continuous
density function f with respect to p. Then from [21, Proposition 3.36] it can be easily
deduced that

v-
Uu(v)S/){X)(#d(xo,xl)dﬂ(xoxl),

where 7 is the optimal coupling of (v, u). Applying the Holder inequality on the
right-hand side gives

IV~ f(xo) |4 Va
a0 = 7 Wyt ([ AT dutew )
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Hence the p-Talagrand inequality implies

p [V fe
U#(v):EntH(f)s(%)qp/X|fq_fll du.

Replacing f with |g|? we arrive at the g-logarithmic Sobolev inequality, g-LSI(Kp~7F),
with the desired constant. This proves (i).

To prove (ii) we follow the idea in [22]. We consider the Hamilton-Jacobi equa-
tion on X with the Hamiltonian H(v) = v?/q, which corresponds to L(u) = u”/p
and the associated semigroup (2.2) Qf = Q; f. From the Talagrand inequality in its
dual formulation (4.5) it follows that it is sufficient to show that

/ KO gy < oK I F
X

for every continuous bounded function f. Set, for some n > 1,

_ 1 KO, f )
¢ =7 log</Xe du ).

Since f is bounded, we know that Q, f is bounded uniformly in ¢. Thus

/ €KthlfdM =1+ Ktn/ Qtfdﬂ+ 0([2n) ,
X X
and
0= [ ofdu+ o).
X

Since Q,f — fast — 0%, we have by the dominated convergence theorem that

lim ¢(¢) = / fdu.

t—0F X

Therefore, our goal is to prove that ¢ (1) < lim,_,(+ ¢ (¢). For this, it suffices to prove
that ¢ (¢) is non-increasing in . Let us fix ¢ € (0, 1]. For s > 0, we have

dpt+s)—¢@ 1 1 1 K(+5)" Orss f
J— _ 1 1+s d
s s (K(t—i—s)” Kt”) og/;,e ’

+ ! (log/ eK(’“)”Q’“fdu—log/ eKt"Q’fdpL>.
Kit's X X

As s — 07, the first term on the right-hand side converges to

n KO f

The limit of the second term, provided it exists, is

1 1 1 .
o lm]- K+ 0 f g _/ kot g )|
Ki" [ K" 0T dp 500 [S (/xe T IC a
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The expression in brackets can be written as

eK(H'S)" Ousf _ eKt" Ouisf eKt” Ousf _ er" O f
/ ( > d,u—l—/ < ) du. (4.6)
X S X S

The first term in Eq. 4.6 has the form X! Qs f (K" 'st06) Quus f _ 1) /5 50 it converges
to (eX"2NYKnt"~' Q, f as s — 0F. By the dominated convergence theorem the first
integral in Eq. 4.6 thus converges to

f Knt" ' Q, feX" 9/ dp.
X

Let us now consider the second term of Eq. 4.6. By Theorem 2.1 (vi) and (vii), for
n—-a.e. x € X we have

— q
Ouns f(0) = 01 () —s (% + o<1>) ,

and therefore

Kt"Qusf _ ,KI"O/ f
lim ¢ € — _K¢" Kt”Q,f| sz| (4.7)

s—0F s q

On the other hand, as Qg(-) is Lipschitz on X x R, Q. f = O:f + O(s) holds
uniformly on X. Since Q, f(x) is uniformly bounded in x, we deduce that

eKt" Oisf _ eKt"sz

= 0(1) (4.8)

as s — 0T. In view of Egs. 4.7 and 4.8 we apply the dominated convergence theo-
rem to compute the limit of the second integral in Eq. 4.6, that is,

Ki"Qus [ _ oKI"O/ f - q

e e \Y% n

lim < ) d/L = —Ktnf Melg o f d/fL
s X q

s—0t J x

In summary, we have

[¢>(t+s) —¢>(t)] _ 1
s Kl fX ekK"Oif dy

x[—nlog (/ eKt"Q’fd;L>/ Kt gy
X X

+/ nKe'Q, f X" du
X

— q
_/)(Kﬁl%emgrfdﬂ]' (4.9)

Recall that for g € (1, 2], the g-logarithmic Sobolev inequality with constant K
states that for every Lipschitz function g on X

lim

s—>0t

Ent, (1817) < (g — 1) / IV=gl” dp. (4.10)
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Setn=1/(qg — 1). Applying Eq. 4.10 with g = exp (K#" O, f/q) shows that Eq. 4.9 is
non-positive, and (ii) follows. ]

Remark 2 Let p = g = 2. In the setting of Riemannian manifolds, i.e. when X =
(M, vol), the displacement convexity in the first part of Theorem 4.1 is verified if
the reference measure = e~ vol, with (M) =1 and V e C>(M), satisfies the
curvature-dimension C D(0, co) inequality; see [21].

Remark 3 Let us note that the equivalence between transport and logarithmic
Sobolev type inequalities does not hold without curvature assumptions. A counterex-
ample was found in [7].

5 Solutions to Hamilton-Jacobi Equation

Proof of Theorem 2.1 (i) Fix x € X and t > 0. Notice, that by choosing y = x in Eq.

2.2 we get O,g(x) < g(x).

Let (y,) be a minimizing sequence in Eq. 2.2 and assume first that it is bounded.
Since X is proper there exists yo € X and a subsequence (yp,) such that y,, — yo,
whence the continuity of L and g imply that

d v SNk d ’
0,8(x) = l}irgo {tL(%) + g(ynk)} = tL(%W) + 8&(Yo)-

On the other hand, if lim,,_, », d(y,, X) = 400, the superlinearity of L implies that for
any M > 0 we have
L(d(x,tyn)> - Md(x,tyn)

for n large enough. Multiplying the above inequality by ¢ and adding g(y,) on both
sides we get

d ’ n .
tL(@) +8(yn) = Md(x, y,) + g(yn) = (M —lip(g))d(x, yn) — 18(0)],

since g is Lipschitz. Choosing M := lip(g) + 1 we obtain

d(x, yn)
tL( ty ) +g(yn) = d(x, yn) — 1801,
which implies that

lim tL

n—0o0

d s Jyn
<g) + &(yn) = 00,

which is a contradiction. Hence (y,) is bounded and the infimum in Eq. 2.2 is
attained. O

Proof of Theorem 2.1 (ii) Fix g € X. By (i) there exists a v € X such that

d(v,
058(q) = sL(@) +g).
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Set 7 := 4, 0 := ¢, and use the monotonicity and convexity of L to obtain

§ L(fd(v,q) +Gd(q, p)) - rL(d(v,q)> i
Tt ot Tt

§L<d(v,q))
t N

I—SL<d(QsP)>
t t—s

UL(d(q, p))
ot

Multiplying the inequality by ¢ and adding g(v) on both sides yields

0u8(p) < rL(M) +80) < (- s)L(@) +sL<@> +8)

Since g € X is arbitrary we obtain

0:g(p) < min {(t — S)L<
geX

= (t—s)L( ;

d(q, p)
— S

) + Os8(q)

d(q, p)
t—s

) + ng(q)} .

Notice, that this does not depend on the fact that d is a length metric.

To show the reverse inequality we use the properties of the geodesic metric d.
Again by (i) we can choose for (p, ) € X x Ry such w € X that minimizes Eq. 2.2.
Now, if ¢’ € X is on a length-minimizing path from p to w, we have

dw, p) =d(q', p) +dw, q),

and for a given o, T > O such that 0 + v = 1 we can find ¢’ € X satisfying

d(q', p) = td(w, p),

d(wv q/) = ad(w, P)

1 N __ =5 .
By setting o = 7, and consequently t = ==, we obtain

dw,p) _t d(g.p) _tdw,q)

t

and, moreover,

(2521

This implies that

t

t—s t N t

t—s N

d(q’,p)) _ L(d(w,q’))

t—s

tL<d(w,p)> _ (I_S)L<d(q’,p)) +SL(d(ws, q)
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Finally, we add g(w) on both sides of Eq. 5.1 and deduce

d(w, d dw, q’
0(p) = tL(@) +gw) = (1 — >L< (" p)) +sL<%) + g(w)
> (- s)L(Lq/’ ”)) 4 min {m(L"’ "’)) + g(v)}
r—s veX Ky
- )L((%’)) + 0.8(@)

> min {(I—S)L (d(q p)) + Qag(q)}

qeX
]
Proof of Theorem 2.1 (iii) By (ii), for a fixed p € X we have
Q(p) = min {(r - s)L( P )) " ng(cn}
= (t—5)LO0) + Osg(p) = Os8(p)
by choosing p = g and using L(0) = 0. O

Proof of Theorem 2.1 (iv) In fact, we will prove that
lip (Q)8(-)) = max{lip(g), H(lip(g))}

where lip stands for the Lipschitz constant of the corresponding function (of one or
two variables). On X x R, we assume the canonical product metric

dxxr. ((x,0), (y,9) =dx, y)+Is— 1.

We recall that by Rademacher’s theorem the Lipschitz continuity of Q.,g(-) implies
differentiability of QO g(x) a.e. in the ¢ variable.

We shall fix ¢ > 0 and show the Lipschitz continuity of x — Q,g(x) first. Let x, § €
X be arbitrary, and choose a minimizing y, in Eq. 2.2 for (&, ). By the Lipschitz
continuity of g we get

, d(s,
Q.g(x) — th(§)<tL( 4 ))+g(q)—tL(@)—g(yo)

d(q, d(g, .
§t|:L< (qt ”)—L( (s[y()))]ﬂlp(g)d(q,yo) (5.2)

forany g € X.

Assume first that d(x, yg) > d(x, §). Choose g on the minimizing geodesic from y
to x such that d(q, yo) = d(x, §), and hence d(x, q) < d(§, yo). Since L is increasing
this with Eq. 5.2 implies that

d(q, d(é, .
0.i8(x) — 0,8(5) < tP(Q) - L(@)] +lip(g)d(q, yo)

<lip(g)d(x,&).
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Assume then that d(x, yg) < d(x, &). Since Q,g(x) < g(x), choose g = x in Eq. 5.2
to obtain

d )
4.0 _

0ig(x) — 0ig(€) < gx) — tL(

d(g’ YO)>
t

<lip(g)d(x, yo) — tL( <lip(g)d(x,§).

The two estimates now lead to

Q:ig(x) — 0ig(&) <lip(g)d(x, &)

for all x, £ € X, and simply interchanging p and & implies the desired Lipschitz
continuity.

We now turn to the Lipschitz continuity of t — Q,g(x). With no loss of generality
we assume 0 < s < . Since u is non-increasing in t we have Q,g(x) — Q;g(x) < 0. By
(ii) we get
d(x, q)

— S

t ) + ng(Q) - ng(x))}

0:8(x) = Q,;g(x) + min {(t - S)L<
geX

d(x,q

> Osg(x) + ;Iéi)l{l { (t— s)L< ) —lip(gd(x, q)}

t—s

> 0sg(x) + (t—5) gﬁn{L(v) —lip(g)v}

= Qs8(x) — (t — ) H(lip(g)),
where v = d(x, q)/(t — s). This shows that

|Q:g(x) — Osg(x)| < H(lip(g))|t — 5.

Now the Lipschitz continuity in both variables imply

10:8(p) — O8] < 10:8(p) — Osg(P)| +10:8(p) — Os8()|
< max{H(lip(g)), lip(g)}(|t — s| + d(p, §)).

The fact that Q,g(x) is Lipschitz as a function of x when g is bounded and
measurable and ¢ > 0, follows from [22]. O

Proof of Theorem 2.1 (v) We show that
0
au(x, O+ H(V-ul(x,1) <0 (53)

holds for every x € X and a.e. t € R, for u(x, r) = Q,g(x). The converse inequality
follows from (vi).

Fix x € X and letr € R, be a point of differentiability of u(x, -). If |V u|(x, ) = 0,
Eq. 5.3 reduces to u,(x, f) < 0 since H(0) = 0. This clearly holds since u(x, -) is non—
increasing.

We can thus assume that |V~ u|(x, f) > 0, and there exists a sequence x, — x for

which u(x,, t) < u(x, t) and
_ Coou(x ) —ulxy, 1)
IV7ul(x, 1) = nlingo W

@ Springer



Functional Inequalities and Hamilton—Jacobi Equations in Geodesic Spaces 333

For the moment, consider any positive sequence (h,) with 4, — 0. By the semi—group
property (ii) we get

u(x,t+ h,) = min {hnL<d(x’ y)) + u(y, t)} < hnL(d(x’ x")) + u(x,, 1),
yeX hn hn

which implies that

u(x,t+ hy) —u(x, ) _ u(x,t) —u(x,, ) I d(x, x,)
hn - [ hn B ( hn )] .

(5.4)
Since H(w) = max,cgr, {wv — L(v)} for all w € R, for each n it is possible to choose
h,, > 0 such that

u@, ) —ul, D\ _ul, ) —ulx, ) (dx x,)
H( d(xr, %) ) - T, L( s )

(5.5)

holds. Furthermore, it is easy to see directly from Eq. 5.5 that x,, — x implies 4, — 0.
Finally, combining Egs. 5.4 and 5.5 we obtain

u(x,t+hy) —u(x, o <u(x, 1) — u(x,, t)) <o
hn d(xﬂa x)

As x, - x and h, — 0, letting n — oo gives us Eq. 5.3. O

Proof of Theorem 2.1 (vi) Let us fix x € X and ¢ € R,. Since (x,1) — Q,g(x) is a
Lipschitz function, the limes inferior in Eq. 2.3 is finite and we can choose a positive
sequence (h,) such that 4, — 0 and

Qi4s8(x) — 018(x) — 1im Qt+h,,g(x) — 0i8x)

lim inf 1 5.6
imin s Jim St (56)
Next, applying the semigroup property we can write
. d(x, y)
O+h,8(x) = min {hnL< Y ) + th()’)} . (5.7)
yeX hn

For each n we choose a point y, € X for which the minimum is attained. The
superlinearity of L implies that y, — x.
As Q,g(x) is decreasing in t, we have O, 8(x) < Og(x), and hence
d(x,y)
h

n

0i8(ym) < h,,L( ) + 0l < Oigx). (58)

Since H(w) = maxyer, {wv — L(v)} we have H(w)+ L(v) > wv for all w,v € R;.
Together with Eq. 5.8 this implies that

0,8(x) — O1g(yn) d(x, yn) 0,8(x) — O1g(yn)
H( Az, yn) )“( I )Z i :

and we have

d(x, yn) Q:i8(yn) — Qig(x) [0ig(x) — Qig(yn)]+
L( I >+ I Z_H< dCc. y) )
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Together with Eq. 5.7 this implies

Qo8 — Qg _ 1 (m(d(x’ y")) + Qi) — Q,g<x))

i iy h
- H([Q:g()f) - ng(yn)h).
- d(x, yn)

Letting now n — oo and using Eq. 5.6 we obtain

Oris8(0) — Qug(0) _ . sup ( 3 H([Q;g(x) - Q;g(yn)h))
o d(x’ Yn)

lim inf
s—0F S n—00

> —H(IV~0.g8l(x).
O

Notice, that if u(x, ) = Q,g(x), and ¢ is a point of differentiability of t — u(x, ¢) for
a fixed x, then it follows from (vi) that

u(x, 1) + H(|V - ul(x,0) > 0.
Since u is Lipschitz—continuous, the above inequality holds for all x € X and a.e.

t € R,. This finishes the proof of (v).

Proof of Theorem 2.1 (vii) We prove (vii) along the lines in [22, Theorem 2.5 (vii)]. If
IV~ 0,gl(x) = 0the statement is trivial since Q,g(x) is non-increasingin . Lett > 0 be
fixed and assume that |V~ Q,g|(x) > 0. Define f(x) := Q,g(x) and fix a real number
a > 0. By the semi-group property (ii) we get for s > 0

Q:8(x) — Q1458(x) _ 1 Sugl:f(x) — f) -sL (d(xs’ Y)>]

; =5
f@—fy ]
L J M7 — L ,
= yesslfzx) [ d(x, Y) * (a)

where S,(x) denotes the sphere of radius » around x. Write

B f@) = f)
]/,(r) B yes.l;-l()x) d(x, )’) .

It is shown in [22] that lim inf,_, o+ ¥ (r) = |V~ f|(x) a.e. on X. Thus

limi 0:8(x) — Or158(x)
im inf

s—0F N

= V7 O8l(x) a — L(a).

Maximizing the above inequality over & > 0 we obtain that

0:8(x) — Or158(x)

liminf > H(|V™ ,
im in . > H (V- 0igl(x))
which is equivalent to the statement of the proposition. O

Finally, (vi) and (vii) together prove (viii).
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6 Applications, Comments and Questions

In the work by Bobkov and Ledoux [6] some g-logarithmic Sobolev inequalities were
derived from the Prekopa-Leindler inequality.

A large class of geodesic metric measure spaces for which the Poincaré inequality
holds—and our results apply—are the Carnot-Carathéodory geometries; see, for
example, [18] and [16]. A case of particular interest within this class is the class
of Carnot groups where many fundamental results of Euclidean analysis hold. In
this setting, Hamilton—Jacobi equations have already been considered by Manfredi
and Stroffolini [23], see also [10]. It would be interesting to characterize measures
for which an appropriate Log—Sobolev inequality holds on Carnot-Carathéodory
spaces. In the Euclidean setting results in this direction were obtained by Barthe and
Kolesnikov [3]. In the case of the first Heisenberg group H, Inglis and Papageorgiou
showed in the recent paper [17] that the measure

e Bd’(x)
wp(dx) = de
satisfies the g-Log—Sobolev inequality. Here 8 > 0 is an arbitrary number, p > 2
is the conjugate exponent to g, dx is the Lebesgue measure and d(x) is the sub-
Riemannian Carnot—Carathéodory distance on H. In order to apply our results, one
has to note that for smooth functions f: H — R the norm of the sub-Riemannian
gradient |V f(x)| from [17] and our metric subgradient |V~ f(x)| coincide for 1, a.e.
x for which |V f(x)| > 0. For Lipschitz continuous functions this follows from Pansu’s
differentiability theorem [16].

Therefore the g-Log-Sobolev inequality according to Definition 1 holds in this
setting. Applying our results one obtains the validity of the p-Talagrand inequality
and hypercontractivity of the Hamilton—Jacobi semigroup in the setting of the
Heisenberg group equipped with the sub-Riemannian metric and the above prob-
ability measure .

Furthermore, it would be interesting to see whether the results of this paper hold
in the more general class of metric measure spaces satisfying the so-called Lip-lip
condition. To be precise, let us recall from [20] that a metric measure space (X, d, ()
satisfies the Lip-lip condition if there exists a constant L > 1 with the property that
if f: X — Ris a Lipschitz function then

Lipf(x) < L-lipf(x), for u—a.e.x € X,

where Lipf(x) and lip f(x) are the local Lipschitz numbers of f at x defined as

Lipf() = limsup sup L2 = SO
r—>0  yeB(x,r) r

lipf(x) = liminf sup M
=0 yeB(x,r) r

Let us recall that Keith proved in [20] that if a metric measure space (X, d, u),
where p is doubling, satisfies the Lip-lip condition then X supports a measurable
differentiable structure in the sense of Cheeger [8]. Keith also proved that if the
doubling metric measure space (X, d, u) satisfies the Poincaré inequality then the
Lip-lip condition is satisfied. It is also clear that the Lip-lip condition is more general
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than the Poincaré inequality, for example a positive measure Cantor set in the
Euclidean space satisfies this condition but does not support a Poincaré inequality.

Finally, it would be interesting to prove a variant of Hopf-Lax formula for the
solution of the Hamilton-Jacobi equation, i.e. Theorem 2.1 for the case of geodesic
spaces satisfying the Lip-lip condition. It is clear that statements (i) through (vi)
will hold true without modification. Furthermore, it is reasonable to expect that
statement (vii) will be replaced by

lim sup Or4s8(x) — O1g(x) < —H( V™ %/ng))
s—0+ s

for all > 0 and u—a.e. x € X and for some absolute constant L’ > 1 depending on
(X,d, ).

The statements of the other results of the paper concerning the circle of equiv-
alences of Talagrand, Log—Sobolev inequalities and hypercontractivity would then
follow (with possibly adjusted constants) along the same lines as in the case of metric
spaces satisfying a Poincaré inequality.

Acknowledgement The authors are grateful to Cedric Villani for his valuable comments and
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