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ABSTRACT. We give here a simple proof of weighted logarithmic Sobolev inequality, for
example for Cauchy type measures, with optimal weight, sharpening results of Bobkov-
Ledoux [12]. Some consequences are also discussed.
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1. INTRODUCTION

In a recent paper, Bobkov and Ledoux [12, Th. 3.4] proved that for a generalized Cauchy
measure on R", i.e.

1
dvg(x) = —(1+ |z|?) P dx

for B > n/2, the following weighted logarithmic Sobolev inequality holds, provided g >
(n+1)/2: for any smooth bounded f

Bt (%) = v (106 (1) ) < 507 [ 190IPG+ oo

Simple test functions however indicate that the weight (1 + |z|?)? is not optimal: one hopes
(1+|z|?)log(e+|x|?) and that is what we will recover (with somewhat less precise constants).

It will be thus our purpose to prove inequalities of the type

Bt (/%) < ¢ [ 197 Pwd
for some weight w > 1, and more generally weighted F'-Sobolev inequalities with more general
F’s replacing the logarithm.

The (in a particular sense) case of weighted Poincaré inequalities is studied in [12] for Cauchy
type measures and in [15] in more general situations. Consequences in terms of concentration
of measure or isoperimetry are described in details in the latter reference.

Date: May 21, 2010.
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It should also be interesting to look at weights that go to 0 at infinity (instead of weights
bounded by 1 from below). Part of the results in [15] and in the present paper extend to this
situation.

Our strategy will be the following:

(1) consider a dual form of the weighted logarithmic Sobolev inequality (or more generally
F-Sobolev inequality): the Super weighted Poincaré inequality;

(2) use Lyapunov condition to prove these Super weighted Poincaré inequalities;

(3) show that these Super weighted Poincaré inequalities are equivalent to weighted F-
Sobolev inequality (and in particular weighted logarithmic Sobolev inequality).

Let us then introduce the so called Super weighted Poincaré inequality for a probability
measure p, in a simple context, namely when the underlying Carré du champ is in fact the
square length of the gradient. It is inspired from the pioneering works on Super Poincaré
inequality by Wang [41]. Given a weight w larger than 1, we say that p satisfies a Super
weighted Poincaré inequality if for all f smooth and bounded, there exists a non-increasing
function B, such that for all s > 0

(1) [ P <s [[191Pudu+ 505) L1

When w = 1, it is the usual Super Poincaré inequality which describes properties of the
measure stronger than the usual Poincaré inequality. If we add some additional weight w
(tending to infinity as || — oo for example) we will be able to give an inequality adapted to
measures “above” and “below” Poincaré, being even able to play between the weight and f.
Weighted Poincaré inequalities have been recently investigated by Bobkov-Ledoux [12] in
particular for their interest in deviation inequalities, and by Cattiaux and al [15] showing
their link with weak Poincaré inequalities and isoperimetric inequalities. They have been also
intensively studied, in a converse form, in PDE theory to establish exponential convergence
to equilibrium for fast diffusion equations (see [21, 8]). In parallel, Cattiaux and al [18]
have studied Super Poincaré inequalities using Lyapunov conditions (see also [2, 3]). We will
combine here these two approaches to study these Super weighted Poincaré inequalities.

2. RESULTS AND EXAMPLES

2.1. A Lyapunov condition for Super weighted Poincaré inequality. Lyapunov con-
ditions appeared a long time ago in relation with the problem of convergence to equilibrium
for Markov processes, see [36, 37, 38, 24] and references therein. They also have been used
to study large and moderate deviations for empirical functionals of Markov processes (see
Donsker-Varadhan [22, 23], Kontoyaniis-Meyn [34, 35], Wu [43], Guillin [31, 30],...) Their
use to provide functional inequalities has been very recently deeply investigated with some
success: Lyapunov-Poincaré inequalities [3], Poincaré inequalities [2], transportation inequal-
ities [19], Super Poincaré inequalities [18], weighted and weak Poincaré inequalities [15] (also
see the recent survey [17]). We will take advantage of the approach of these last two papers
to build our main results, but let us first describe our framework.

Let F be some Polish state space, u a probability measure and a p-symmetric diffusion semi-
group P, with generator L on L?(E, ). The main assumption on L is that there exists some
algebra A of bounded and uniformly continuous functions, containing constant functions,
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which is in the domain of L in the graph norm of £ on L?(u1). It enables us to define a “carré
du champ” T, i.e. for f,g € A, L(fg) = fLg+ gLf + 2T'(f,g). We will also assume that "
is a derivation (in each component), i.e. I'(fg,h) = fT'(g,h) + gI'(f, h), i.e. we are in the
standard “diffusion” case in [1] and we refer to the introduction of [13] for more details. For
simplicity we set T'(f) = I'(f, f). Also, since L generates a diffusion, we have the following
chain rule formula I'(¥(f), ®(g)) = \IJ’(f) "(9)T(f,9).

In particular if E = R", u(dx) = p(x)de and L = A + Vliogp -V, we may consider the
algebra generated by C'* functions with compact support and the constant functions, as the
interesting subalgebra A, and then I'(f,g) = Vf - Vg.

Now we define the notion of ¢-Lyapunov function. Let W > 1 be a smooth enough function
on E and ¢ be a C! positive increasing function defined on R*. We say that W is a ¢-
Lyapunov function if there is a family of increasing sets (A4,),>¢0 C E such that |J, A, = F
(we say that the family A, is exhausting) and some b > 0 such that for some ry > 0

(2.1) LW < —¢(W) + bl .

This latter condition is sometimes called a “drift condition” but we prefer to call it Lyapunov
condition. One has very different behavior depending on ¢: if ¢ is linear then a Poincaré
inequality is valid, whereas when ¢ is super-linear (or more generally in the form ¢ x W where
¢ tends to infinity ) we have stronger inequalities (Super Poincaré, ultracontractivity...), and
finally if ¢ is sub-linear we are in the regime of weak Poincaré inequalities. We will cover
setting in both weak and super Poincaré inequalities playing with the weight function.

We are now in position to state our main theorem:

Theorem 2.1. Assume that L satisfies a Lyapunov condition (2.1), that p satisfies some
local Super Poincaré inequality, i.e. there exists Pioe decreasing in s (for all r) such that
Vs >0

(2.2) [ Pauss / T(F)dp + Bioe(r, 5) < /A T Ifldu>2 .

We also introduce some 1) : [1,00[— [1, 00[ which is increasing and such that
0<(¢/¥)(W) <1

We finally assume that G(r) := 1/(inf 4c (W)) goes to 0 as r goes to infinity.

Then u satisfies a Super weighted Poincaré inequality, i.e. for all s > 0

(2.3) [ ran<os | <¢F>(JZ)W dy + (s ( / Ifldﬂ>

¥
where
B(8) = Cro Bioc(G ™ (5), 8/ ry)
G~1(s) = inf{t > 0; G(t) > s} is the right inverse of G and
supy, (¢/9)(W)
Cro = 14+ b—
inf e V(W)
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Remark 2.2. In fact it is of course sufficient to verify some local Super weighted Poincaré
inequality, but as the weight is usually bounded on the subset A, considered, they are equiv-
alent (up to the constants involved). And even, playing with 7, as the weight is supposed to
be greater than 1 they are implied by the local Super Poincaré inequalities as used here.

Remark 2.3. In the particular case where I'(f,g) = Vf - Vg one can take more general
Lyapunov condition, namely ¢(W) may be replaced by ¢ x W for some functional ¢ and the
same for v appearing in the theorem. The modifications are straightforward but give hard
to read result, and we let then the details for people needing such a framework.

Remark 2.4. In practice, A, will often be level sets of the Lyapunov function W or balls of
radius r. The local Super Poincaré inequality will then be obtained by perturbation of the
Super weighted Poincaré inequality on balls for the underlying (Lebesgue) measure.

Proof. Let us begin with quite easy estimates: for r > rq

/deu = /Adequ Acdeu
C [ P [ e
. As

w(W) p(W)
(W)

2
< Arfd'u—i_mfc /f W W) dp
< /A dequbsqum / Py

1
" iangw(W)/ g(W)f e

sup,, (W) ) L,

= ! inf 4¢ (W) Arf dﬂ+ian$1/1(W) / %(W)f -

Applying Lemma 2.5 below to the second term, the local Super Poincaré inequality and the
fact that (¢/1) (W) <1 to the first, we get

2 supy,, (4/0)(W) ! L)
[ P < <S <1+b infa; o(W) ) " nfag w(W) / ( )%W)dﬂ

2]
(4
L/
Bl <1+b et )( [1s10)

sup, (¥/9)(W)
iango ¢(W)
and § = scp, so that, since A{ is decreasing in 7, the last inequality furnishes

[ Pan<rom [ % i+ Pl 3/ ) ([ |f|dﬂ>2 -
¥

Recall now

Cro =1+b



:philyapounov

WEIGHTED LOGARITHMIC SOBOLEV INEQUALITY 5

Choose now r = G~1(3) to conclude. O

One crucial element of the proof above was the following lemma borrowed from [15] whose
proof is reproduced here for completeness (showing also the necessity for L to be a diffusion)

Lemma 2.5. Let ¢ : Rt — RT be a C' increasing function. Then, for any f € A and any
positive h € D(E),

—Lh r

¥(h) ¢’ (h)
Proof. Since L is p-symmetric, using that I' is a derivation and the chain rule formula, we

have
[rn = [r(udg) e (0 - 2o,

Since 1) is increasing and according to Cauchy-Schwarz inequality we get

[Oh) _ fVTOT(R) _ VI fV (T (R)

(h) T ¥(h) V' (h) ¥(h)
LT(f) | 1 f'(h)T(h)
= 2w 2 ey
The result follows. ]

2.2. Equivalence with weighted F'-Sobolev inequality. Let F' be a continuous function,
such that supg., . [rF(r)| < oo, F(1) = 0 and lim,_,4 o F'(z) = +00. We will say that the
probability measure u satisfies a defective weighted F-Sobolev inequality, with constants C
and Oy, and weight w, if for all smooth and bounded f with u(f?) =1

/ PPR(f2)du < Cy / D(f) wdp + Co.

Notice that, modifying if necessary the constant C we may replace F' by F'y. This inequality
will be called tight, or simply a weighted F-Sobolev inequality if Co = 0.

When w = 1, it is known that if p satisfies a defective F-Sobolev inequality and a Poincaré
inequality, and with some (slight) additional assumptions on F', then p satisfies a (tight) F-
Sobolev inequality. The case F' = log is known as Rothaus lemma, and the previous general
result is obtained in [4] lemma 9 and Theorem 10.

The reader will easily check that the proofs in [4] extend to the weighted case, i.e. a weighted
Poincaré inequality (with weight w) and a weighted defective F-Sobolev inequality (with
the same w) imply a tight weighted F-Sobolev inequality, under the same assumptions than
in [4] lemma 9. These assumptions are satisfied when F(z) = log (x) (see remark 15 in
[4]). We thus have that a weighted log-Sobolev inequality implies a weighted log -Sobolev
inequality, and together with a weighted Poincaré inequality implies a tight weighted log, -
Sobolev inequality, hence a tight weighted log-Sobolev inequality.

We shall use this line of reasoning in various situations below, without mentioning it explicitly.

Now let us make a simple remark: if in the Super weighted Poincaré inequality, we assume
moreover that f, tends to a constant smaller than 1 as s — oo (which is quite a very weak
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hypothesis), the Super weighted Poincaré inequality implies a weighted Poincaré inequality.
Indeed applying (1.1) with f = g — u(g) we get

(1= fu(s)) Var(g) < s / T(g)wdp,

thanks to Cauchy-Schwarz inequality, and the result follows taking a large enough s for the
left hand side to be positive.

The next proposition is adapted from the works of Wang [41] and Theorems 3.3.1 and 3.3.3
in [42]. We include its proof for the sake of completeness.

Proposition 2.6. (1) If p satisfies a defective weighted F-Sobolev inequality with con-
stants C1, Co, then there exist c1,cy such that for all smooth bounded functions f and
Vs >0

/ Fdp < s / T(fwdp+ e F~ (ea(1+ 1/8)u( )2

where F~Y(s) = inf{r > 0; F(r) > s}.
(2) If u satisfies a Super weighted Poincaré inequality

/ Pdu< s / T (fwdps + B ()| f])?

then p satisfies a defective weighted F'-Sobolev inequality with

’I":C1 /getdt—CQ )

for all 0 < e < 1, where ci(€) and cz2(€) are some constants, and

E(t) = sup (1 - 21,

r>0 rt

where B;1(t) = inf{r > 0; B, (r) < t}.

Proof. (1). As said before we may assume that F' > 0, enlarging C if necessary. Pick f with
w(|f]) = 1. For all r,t,a > 0, it holds

rt < rF(r?/a) + t\/aF~1(t).

We choose a = pu(f?), r = |f| and multiply the previous inequality by |f], i.e.

tf2 < PR /() + |1t/ n(f2) F

Integrating this inequality with respect to u yields
p(PPE(F2/r (%) 2 tu(f?) =t/ u(f2) F1(1)
and using the defective weighted F-Sobolev inequality :
(t = C)u(f?) —t\/u(fHF / fwdp <0.

Hence, for t > O,

n(f?) <

20 £F()
— / NP+ (st
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and we write r = 2C} /(t — C) to conclude.
(2). The second part of the proof is inspired by capacity /measure criteria.
Pick f with u(f?) =1 and 6 > 1, consider A4, = {§"*! > f2 > "} and

= (] = 87/2), A (5002 — g2,
Apply now the Super weighted Poincaré inequality to fy,

p(f7) < ru@(fwla,) + B(r)u(fa)? < ru(fwla,) + Bo(r)p(f? > 6")u(f7)
and since pu(f? > 6") < 1/6", we get

wT(Hw) > 3 pC(wla,)

n>0
> ) et

n>0
> ZS 5n f2 > 5n+1)(5(n+1)/ 5n/2)2

n>0

-1 2 o
> (-1 [ €wnis? = oa
1 — 5 1 n—1
n>0"9
> Cl/ &(t) f2>(52)d7f—62
> cym(f°F (f2))—62
which is what is needed. O

Using this result one sees that if a Super weighted (with weight w) Poincaré inequality is
valid with 3, (s) = s~V e?1+1/%) then a (w) weighted logarithmic Sobolev inequality is valid.
In the preceding subsection we have presented conditions to verify Super weighted Poincaré
inequalities, we only have now to validate them through examples. It will be the purpose of
the next subsection.

2.3. Examples. We consider here the R" situation with du(z) = p(x)dx and L = A +
Vlogp -V, where p is smooth enough and positive, and - is the euclidean inner product.
Recall the following elementary lemma whose proof can be found in [2]. This lemma will be
helpful to deal with x-concave measures.

Lemma 2.7. If V is convexr and fe_v(x) dxr < +00, then
(1)  forallz, x-VV(z)>V(z)—V(0),
(2)  there exist 6 > 0 and R > 0 such that for |x| > R, V(z) — V(0) > & |z].

Another helpful result is the following result concerning the validity of a Super Poincaré
inequality for Lebesgue measures on balls: for all 7 > 0 denote by B(0,r) the euclidean ball
in R™. Then there exists ¢, such that for all smooth f and all s > 0,

2
(2.4) / Pz < s/ IV fPdz + en(1 + 5772 </ ]f]dx) .
B(0,r) B(0,r) B(0,r)
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Such an inequality will be particularly efficient when dealing with radial type measures, as
perturbation argument to get the local Super Poincaré inequality will be easy to do.

Indeed we immediately obtain

(2.5)/ fldp < s/ |V f2du
B(0,r) B(0,r)
inf —n/2 sup » 2
s in - .
+oe (14 [ 2EEONP el L / |fldp )
suppg(o,r) P infp) P B(0,r)

For more general type of measures, it is not so difficult to get local inequalities for level sets
of the potential, see [18, Prop. 3.6].

2.3.1. Cauchy type measures. Let du(z) = (V (z))~ "+ dz for some positive convex function
V and some a > 0. Let us begin by establishing a Lyapunov condition:

Lemma 2.8. Let L = A — (n+ a)(VV/V)V with V' convex and o > 0. Then, there exists
ke (2,a+2), bR >0 and function W > 1 such that

LW < —¢(W) + bl r)

with ¢(u) = cu*=2/% for some constant ¢ > 0. Furthermore, one can choose W (z) = |z|*
for x large.

Proof. Let L = A — (n+a)(VV/V)V and choose W > 1 smooth, satisfying W (z) = |z|* for

|z| large enough and k > 2 that will be chosen later. For |z| large enough we have

n+ o) x.VV(ac)) |

LW(z) =k (W(z)) " <n+ P

V(z)
Using (1) in Lemma 2.7 (since V= (") is integrable, e~V is also integrable) we have
(n+a)z.VV(zx) V(0)
k—2-— <k-2- .
n O ot o)y
Using (2) in Lemma 2.7 we see that we can choose |z| large enough for % to be less than

g, say || > Re. It remains to choose k > 2 and £ > 0 such that
E+ne—2—a(l—¢)<—vy
for some v > 0. We have shown that, for |z| > R.,

Lw < _k7¢(W)’

k—
with ¢(u) = uE (which is increasing since k > 2). A compactness argument achieves the
proof. O

Consider now the case studied in [12] of the (generalized) Cauchy measure:

p(z) = Zgl(l + 2% 7P, B >n/2.
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Lemma 2.8 gives us a Lyapunov conditions. Using (2.5) we get local Super Poincaré inequal-

ities
[ fa< s [ wsPa
B(0,R) B(0,R)

2
+ e <1+s*"/2(1+R2)5"/2) (1+ R?)? 7,4 (/B(OR)|f|dp> .

Choose now 9 (v) = log(v) for large v (and ¢ smooth), Theorem 2.1 together with Proposition
2.6 thus furnishes (up to local modifications i.e for large |z|’s for example)

o(u) = u* 2% () = log(u), W(z) = |2|*, (b(W))(x) = klog |z|

1
klogr’

(5) 0~ g =)~ (araymy ) o)~ el sl

and finally for small s

hence

Gil(s) _ e1/l<cs

G(r) =

so that

,Bw(s) ~ an/2 ec/s )
We have thus obtained
Corollary 2.9. Cauchy measures p(dx) = Zgl(l + |2[2)7? for B > n/2 verify the following

weighted logarithmic Sobolev inequality: there exists C = C(8,n) such that for all smooth
bounded function f

Ent, (f2) < C/|Vf (1+ |2]?) log(e + |2[?)du(z) .

We then obtain the correct order of magnitude of the weight in this inequality, compared

o [12, Th.3.4]. However it has to be noted that we are loosing the pretty expression of
the constant in front of the weighted energy. Note that in dimension 1, Barthe-Zhang [7]
obtained the same weight.

2.3.2. Ezxponential measure. We will look at the exponential measure
v(dz) = Z7 e 1"lda,

It is well known that the exponential measure satisfies a Poincaré inequality. It is also easy
to see that considering W (z) = e®?! for |z| > R, we get if a < 1 for R large enough

LW(z) =a (

and thus the Lyapunov condition.
Using (2.5) with the choice 1 (v) = log(v) for large v (and 1 smooth), we get

n—1

+a— 1> W(l’) S —\W + b]IB(O,R)

]

Corollary 2.10. The exponential measure v satisfied the following weighted logarithmic
Sobolev inequality: there exists C = C(B,n) such that for all smooth bounded function f,

Ent,( <C/]Vf (14 |z|) du(z).
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As a comparison, let us recall a result of Bobkov-Ledoux [11, Eq. (1.6)] which states that for
the one sided exponential 7 (in dimension one)

Ent;(f?) < 4/3:(f’(3:))2d17.

We then recover in any dimension their result directly (they can only use tensorization to
get n-dimensional version of this inequality) and may extend it to other potential.

Remark 2.11. Actually the proof above covers a very large class of measures satisfying a
Poincaré inequality, namely measures j(dz) = e~V dx such that V — 400 as |z| — +oo and
satisfying the following condition
there exists 0 < a < 1 such that liminf (a|VV|* — AV) =B > 0.
|x| =400
Indeed in this case we have ¢(u) = Au (for some A > 0) and W = eV for some well chosen
positive constant A.
Choosing again 9 (u) = logu for large u’s we obtain the weight w(z) = |z| for large |z|’s. If
we assume in addition that there exists some constant ¢ > 0 such that for all R and all z
such that |z| = R,
1

¢ sup V(y) < V(z) < -~
lyl=R ¢
it is not difficult to see that G=1(s) ~ (V)~1(1/s) where V(R) = inf}, > V() is increasing.
Using (2.5) again we obtain that S, (s) ~ exp(C/s) hence the same weighted logarithmic
Sobolev inequality as in the previous corollary.

inf V(y),
lyI>R )

We do not know whether this is true for any measure satisfying the Poincaré inequality.
Indeed we know that there exists some Lyapunov function W yielding a linear ¢, but we do
not know in full generality how to compare W and the potential V', so that we cannot give
an explicit formula for 3. &

3. PROPERTIES AND APPLICATIONS

3.1. Concentration of measure. We will present here two different approaches to get
concentration inequalities. The first one, due to Bobkov-Ledoux [12] uses controls on the
growth of moments. As we obtain optimal weight by our approach, we will compare on some
examples what are the implications of these better controls. The other one is based on the
derivation of a suitable transportation cost information inequality following the approach of
[9] based on Hamilton-Jacobi equation.

3.1.1. Growth of moments and Deviation inequality. We briefly recall here the main results
concerning concentration inequality obtained by Bobkov-Ledoux [12, Th. 4.1,Cor. 4.2] and
present their main result

Theorem 3.1 (Bobkov-Ledoux [12]). Assume that the following weighted logarithmic Sobolev
inequality is satisfied

Ent,(f?) < 2/|Vf|2wd,u.
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Assume also that w has a finite moment of order p > 2, then for any p-centered 1-Lipshitz

function f, one has
1f1lp < v = Lwllp.
It implies that if || w [|,< C,

2e~t*/2¢% £ () <t<C./ep

(3.1) w(|f] >t) < Qeft/cep ifCy/ep <t <Cep
C .

2 <Tp) if Cep <t
Remark now that the weight obtained by Bobkov-Ledoux for Cauchy measures vg is w =
(B—1)"1(1+|z|?)? whereas ours is w = C(1+ |z|?) log(1 + |=|?) which thus allows integration
for LP(u) for a larger p. In addition Corollary 2.9 is obtained for 5 > n/2 instead of
B > (n+1)/2. Thus our result furnishes in principle a larger strip of Gaussian concentration.
However the evaluation of C' is quite bad here (due mainly to the local inequality). It thus
raises the question of the optimal constant with our weight. In dimension 1, one may use the
generalized Hardy inequality.

3.1.2. Transportation inequality. We give here another way to derive concentration inequality,
based on transportation inequality, as derived from logarithmic Sobolev type inequality by
Bobkov-Gentil-Ledoux [9] using Hamilton-Jacobi equation (see also [39] for a proof based on
PDE and optimal transport, or [16] for a refined argument). Let us give quickly the argument
adapted to our setting. First, let d,, be the new Riemanian distance associated to w, i.e. Cyy,
is the set of all absolutely continuous paths 7 : [0,1] — R such that v(0) = z and (1) = y
and

dy(z,y) == inf / Ve '(s)2ds.

'YEC:C y

Thanks to results of Cutri-Dalio [20] or Dragoni [25] (in a more general setting, like possibly
degenerate weight), the inf-convolution Q% f(z) := inf{f(y) + $du(z,y)} is the viscosity
solution of the weighted Hamilton-Jacobi equation

v+ 3w|Vol> =0 V(z,t) € RYx]0, 0],
v=Ff V(z,t) € RY x {0}.

Suppose now that p satisfies a weighted logarithmic Sobolev inequality with weight 2w > 1
(the factor 2 is only for a nice formulation of the result), we apply it to the function f? = ¢*@#'9
and denote G(t) = u(f?) so that we get, using that

1Qug = 10L(1Qug) + 3|V (1Qug)?

(3.2)

the differential inequality
tG'(t) < G(t)log(G(1)), G'(0) = pu(g).

It is now immediate to obtain that

1(e19) < eH9)

which is, by Bobkov-Goetze’s result [10] an equivalent formulation for a T5 inequality. Sum-
marizing this argument, we get
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Theorem 3.2. Suppose that p satisfies a weighted logarithmic Sobolev inequality with weight
2w, i.e. for all nice f

Bty (%) < 2 [ 197w,

then u satisfies the following weighted Transportation-Information inequality (WTs): for all
probability measure v with dv = fdu

(3.3) W3 (v, 1) < Enty(f).

Here W, ., (v, 1) is the LP-Wasserstein distance between two probability measures v, 1 on E.
Note that as usual, such a (wT») inequality implies a (w7}) inequality: for all probability

measure v
dv

Wiw(v,p) == sup </ fdv — /fd,u) < {/Ent, <—>
1Nl ip)y <1 dp

where || f|lLip) < 1 means that |f(z) — f(y)| < dw(w,y).
The last inequality is equivalent to the fact that for all ji-centered function with || f{| ipw) < 1,
vr > 0,

p(lfl > 7)< 20772

3.2. Entropic convergence.

3.2.1. The natural diffusion associated to the weighted energy. As is well known, logarithmic
Sobolev inequality are equivalent to the exponential decay in LloglL of the diffusion semi
group-associated to the Dirichlet form present in the inequality. We then get that a weighted
logarithmic Sobolev inequality for the measure dy = e~V @) dx

Eut, (%) < [ 1V Py
implies that the semi-group (P’) with generator
LY = wA + (Vw —wVV).V

satisfies
Ent, (PP f) < e /*Ent,(f).

As this semigroup is reversible with respect to pu, it is certainly possible to use the results
of [18], via also Lyapunov conditions, to get this convergence but it is far easier to get a
Lyapunov condition on the generator L than on L“. Note that it may also be useful when
one desires to sample from p via a Langevin tempered diffusions type algorithm (see [24]):
we provide here an easy way to find a diffusion coefficient leading to an exponential entropic
convergence. It has to be noted that the approach is quite different than in Hwang&al [33] or
Franke&al [26] where they add a divergence free drift to accelerate the diffusion. Moreover
they are limited to cases where the initial measure u satisfies a Poincaré inequality. One may
also get deviation inequality for integral functional of this Markov process, once remarked
that assuming weighted logarithmic Sobolev inequality implies a transportation cost (w7%)
inequality, then we have using once again the weighted logarithmic Sobolev inequality: for
all probability measure v with dv = fdu

2
W3 (v, ) < 2/@%#
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which implies, by [32] that for all u-centered function f with |||z < 1 and for (X§)i>0
the Markov process with generator L: for all positive

1 t
P, (z/ f(XZ)ds > ’I“> < 6_7"2/4,
0
which may be useful in Monte-Carlo simulation.

3.2.2. Link with weak logarithmic Sobolev inequality. Two of the authors with I. Gentil in-
troduced in [14] the weak logarithmic Sobolev inequalities, i.e. p satisfies (WLSI) for some
non increasing function g if for all bounded smooth function, Vs > 0

(3.4) But, () < 3(s) [ |V fdu+ s0sc(s).

This is the weak counterpart of the classical Gross logarithmic Sobolev inequalities as weak
Poincaré inequalities of [40] were for the usual Poincaré inequalities. These weak logarith-
mic Sobolev inequalities are particularly useful to assert the speed of convergence towards
equilibrium (for the natural Markov process associated to u) in entropy when dealing with
particular initial measure (such as Dirac mass, not suitable to an L? analysis).

It was shown in [14] that weak logarithmic Sobolev inequalities are equivalent to some ca-
pacity /measure conditions. If in dimension one, these capacity /measure conditions can be
translated into verifiable conditions, it is no more the case in larger dimensions and only
a comparison, under some additional conditions, with Beckner inequalities (stronger than
Poincaré) or weak Poincaré inequalities gave multidimensional examples. We will show here
that weighted logarithmic Sobolev inequalities together with some concentration estimates,
enable us to obtain weak logarithmic Sobolev inequalities, so that Lyapunov type conditions
plus concentration give a new set of conditions for weak logarithmic Sobolev inequalities.

Theorem 3.3. Assume that u satisfies the following weighted logarithmic Sobolev inequality

But, (%) < [ w9 fPa
then u satisfies a (WLSI) with function B(s) = g~'(s) where
(3.5) g(r) = p(ByY) [2c + log <1 + Mf;ﬁ))}

with By = {z; w <71} and ¢ > 0 explicit.

Proof. Let us first recall the result of Theorem 2.2 of [14] (taking advantage of Remark 2.3),
that is a capacity measure condition for weak logarithmic Sobolev inequality.

To this end, let us recall the definition of the capacity of a given measurable set A C €:

Capu(A,Q) = inf{/|Vf|2d,u; la<f< 19}

where the infimum is taken over all Lipschitz functions. Finally if A is such that u(A) < 1/2
then

Cap,(A) :=inf{Cap,(A,Q); A C Q,u() <1/2}.
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A sufficient condition for (3.4) to hold is then: for every A with u(A) < 1/2,

w(A)log (1 + ﬁ;)
B(s)

We cannot use directly our weighted logarithmic Sobolev inequality with this notion of ca-
pacity so that we introduce the natural weighted capacity

(3.6) Vs > 0,

< Capu(A)'

Cap,(A,Q) ::inf{/|Vf|2wd,u; W< f< 19}

Cap,(A) = inf{Tap,(A4,Q); A C Qu(Q) < 1/2}
— ot { [ 19 Puds £ 75 0.1) f1a = 1l =0) > 1/2)

Using Bobkov-Goetze’s seminal work [10] or its refined version by Barthe-Roberto [6], the
weighted logarithmic Sobolev inequality implies that for all A such that u(A) < 1/2 there

exists ¢ such that
2

j1(A)log (1 + MEA)> < cCap,(A).

Consider now the set B, = {z; w < r}, by a simple adaptation of the proof of Gozlan [29, |,
we get that if A C B,

Cap,(A) < 2rCap,(A) + 2u(By).

Remark now that the mapping ¢ — tlog(1 + €2 /t) is concave increasing for small values of ,
so that for all A such that pu(A) <1/2

e2 e? 762
payiog (105 )< wanBtog (1 s ) an B (14

2
< Cap, (AN B) + p(BDog (1+ 2 )

p(By)
o2
< 2crCap,(A) + u(By [2c+log<1+ >]
uld) +u(Br) #(Bf)
Setting s = u(BY) |:2t + log <1 + ﬁ;))], we conclude the proof. O

If r is large enough, concentration result of the previous section will give upper bounds for
the second term of the left hand side.

3.3. Modified logarithmic Sobolev inequalities. We will prove here that weighted loga-
rithmic Sobolev inequalities imply modified logarithmic Sobolev inequalities (i.e. the energy
is modified). These inequalities were initially introduced by Bobkov-Ledoux [11], where they
show that a Poincaré inequality implies a logarithmic Sobolev inequality for a particular class
of functions (|Vf/f| < ¢ < Cey, where cgq is the spectral gap constant). These results were
later extended to measures between exponential and Gaussian by Gentil and al [27, 28]. For
recent results, giving nice conditions we will discuss later, see also [5].

)
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Theorem 3.4. Let H and HY be a pair of dual convex Young functions, such that H(|x|)/|x| >
a > 0 for large |z| and H*(e|x|) < b(e)HY(|z|) with b(e) — 0 as € — 0.
Suppose now that the following weighted logarithmic Sobolev inequality holds

Eut (%) < [ 1V 5Py
for some weight w > 1, that a Poincaré inequality holds and that for some o > 0
(3.7) K = /eaHy(”)du < 0.

Then the following modified logarithmic Sobolev inequality holds

(3.8) Ent,(f?) < c/( ( -1 >f2+\Vf\2> du

for sufficiently small € and some constant C (eacplz'cz’t in the proof).

Proof. Actually, it is sufficient to get a defective modified logarithmic Sobolev inequality,
since a Poincaré inequality allows us to tighten a defective inequality thanks to [5, Th. 2.4].

We then have
But,(7) < [ V4P wdn

_ /61 Vil
v/

—L| ewfidu
/H <61 2) f2d,u—|—/Hy(ew)f2d,u
7 .

f
Choose now e sufficiently small so that b(e) < /2 so that

IN

/H*(ew)f2du < %/aHy(w)ﬁd,u
< %/(aﬂy(w)—logK)dep+%logK/f2du

1 1
< §Ent“(f2)+§logK/f2d,u

where we have used the variational formula for the entropy in the last line. Plugging the
latter inequality in the preceding one, we obtain the defective modified logarithmic Sobolev

inequality: )
Ent,,(f?) §2/H <e—1 - >f2d,u+log(K)/f2d,u

which ends the proof. O

One may then use the Lyapunov conditions used to derive a weighted logarithmic Sobolev
inequality to get a generalization of Barthe-Kolesnikov [5, Th. 5.27,5.28].

Examples:
Consider the usual (for modified LSI) examples: dy = Zae 17 for 1 < o < 2 so that the
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alz|?

Poincaré inequality is valid. Using Lyapunov function W (z) = e for a less than one, one

may easily derive the following Lyapunov condition:
LW < —c|a*"DW + bl g )

from which one deduces using ¢ (w) = log(w) and Theorem 2.1 (and Prop. 2.6):
But, (%) < C [ 1947 (14 [of )

B _B_
Consider now the Young functions Hg(x) = |2|2~1 and Hz(az) = cgl|x|2-7 so that Hz(ew) =

B
cpw?2—~p |z|? which is easily seen to be integrable wrt u for e sufficiently small. We then get

_B_
B—1

Bt () <€ [ \VTf P+ IVEE ) du

for some constant C, which is a generalization in the multidimensional case of [27].
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