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Abstract

Let a € [0,1] and r € [1, 2] satisfy relation r = 2/(2 — a). Let p(dz) =
cr exp(—(|z1|"+|z2|"+. . .4|xn|"))dz1dx2 . . . dTy be a probability measure

on the Euclidean space (R",|| - ||). We prove that there exists a universal
constant C' such that for any smooth real function f on R" and any
pe(L2)

Euf? = (EufI")*" < C(2 = p)"Eu|IVI*.

We prove also that if for some probabilistic measure g on R"™ the above
inequality is satisfied for any p € [1,2) and any smooth f then for any
h: R® — R such that |h(z) — h(y)| < ||z — y|| there is E,|h| < co and

w(h — Eyh > VO -t) < e X

for t > 1, where K > 0 is some universal constant.

Let us begin with few definitions.

Definition 1 Let (2, 1) be a probability space and let f be a measurable, square
integrable non-negative function on Q. For p € [1,2) we define the p-variance of

[ by
Var(p /f p(dz) /f 1(dx)¥? = B, f* — (E,.f?)*?.

Note that Var(1),(f) = D2(f) = Var,(f) coincides with classical notion of
variance, while

VaT(p)u(f)

lim —————= =

Jim —— 5 (Buf*m(f?) = Buf? - In(E, f%)) = %Entﬂ(f2)7

where Ent,, denotes a classical entropy functional (see [L] for a nice introduction
to the subject).
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Definition 2 Let £ be a non-negative functional on some class C of non-negative
functions from L?(Q, p). We will say that f € C satisfies

e the Poincaré inequality with constant C

if Vary(f) < C-E(f),

o the logarithmic Sobolev inequality with constant C

if Ent,(f?) < C-E(f),

o the inequality I,(a) (for 0 < a < 1) with constant C
i Var(pu(f) < C- (2= p)* - E(f) for all p € [1,2).

Lemma 1 For a fixed f € C and p € [1,2) let

Var(p)u(f)
¢(p) = W

Then ¢ is a non-decreasing function.

Proof. Holder’s inequality yields that a(t) = tIn(E, f1/?) is a convex func-
tion for t € (1/2,1]. Hence also B(t) = e2**) = (E,, f/*)* is convex and there-

Bt)—B(1/2)

—1/7  is non-decreasing on (1/2,1]. Observation that

fore
_ BQA/2)—pB(1/p)
=" e
completes the proof. O

Corollary 1 For f € C the following implications hold true:

o f satisfies the Poincaré inequality with constant C
if and only if f satisfies 1,,(0) with constant C,

o if f satisfies the logarithmic Sobolev inequality with constant C
then f satisfies I,,(1) with constant C,

o if f satisfies I,,(1) with constant C
then f satisfies the logarithmic Sobolev inequality with constant 2C,

o if f satisfies I,,(a) with constant C and 0 < a<a <1
then f satisfies I, («) with constant C.

Proof.

e To prove the first part of Corollary 1 it suffices to note that p —
Var(p),(f) is a non-increasing function.



e The second part of Corollary 1 follows easily from the fact that

_ Var(p)u(f) _ 1
lim ——=—222 = — . Ent,(f?).
po- 2-p 3 Entulf)
e To prove the third part of Corollary 1 use Lemma 1 and note that for
p € [1,2) we have
Var(p)u(f) _ ¢p) _ limy_z- ¢(p)

e The last part of statement is trivial. O

Corollary 1 shows that inequalities I,,(a) interpolate between Poincaré and
logarithmic Sobolev inequalities. Note that I,,(a) for a < 0 would be equivalent
to the Poincaré inequality and the only functions satisfying I,,(a) for a > 1 would
be the constant functions (because in this case I,,(a) would imply the logarithmic
Sobolev inequality with constant 0). Therefore restriction to a € [0, 1] is natural.

Definition 3 Given probability space (Q, ), a class C C Li(Q,u) and non-
negative functional £ on C we will say that a pair (u,E) satisfies I(a) (respec-
tively the Poincaré or the logarithmic Sobolev) inequality if every f € C satisfies
I,(a) (resp. the Poincaré or the logarithmic Sobolev) inequality with constant
C (for these particular y and £). For the sake of brevity we will assume that p
identifies probability space and & carries information about C.

An obvious modification of Corollary 1 for pairs (i, £) follows. In some cases
we can establish the precise relation between best possible constants in (1) and
logarithmic Sobolev inequalities.

Let m : (—a,a) — R be an even, strictly postive continuous density of
some probability measure g on (—a,a), where 0 < a < oo and assume that
[*, 2*m(z)dz < co. For f € C§°(—a,a) put

(L)(x) = 2 f'(x) — u(z) " (2),

“tm(t) dt
where u(z) = f“ﬂ@%

> 0. General theory (see [KLO] for detailed references
and some related results) yields that L can be extended to a positive definite
self-adjoint operator (denoted by the same symbol), defined on a dense subspace
Dom(L) of L*((—a,a), i), whose spectrum o(L) is contained in {0} U [1, 00).
Moreover P; = et (t > 0) is a Markov semigroup with invariant measure .
Put £(f) = ||LY?f||3 (we accept E(f) = 4oo for f which do not belong to
Dom(L'/?)) and take C = L2 ((—a, a), ).

Lemma 2 Under the above assumptions the following equivalence holds true:
(u, E) satisifes the inequality I(1) with constant C

if and only if

(11, &) satisfies the logarithmic Sobolev inequality with constant 2C.



Proof. If (i, &) satisifes the inequality I(1) with constant C' then by Corol-
lary 1 it satisfies the logarithmic Sobolev inequality with constant 2C. Now let

us assume that (u, &) satisfies the logarithmic Sobolev inequality with constant
2C. Then for any f € L?((—a,a), u) we have

Ent,(f*) = Ent,(|f*) < 2C€(|f]) < 2CE(f)

(the last inequality is a well known property of Dirichlet forms of Markov semi-
groups - see for example Theorem 1. 3. 2 of [D]). Therefore classical hypercon-
tractivity result [G] yields

1Pepy fll2 < [1£11ps

where t(p) = %ln(ﬁ) for p € [1,2); if p = 1 then we put ¢(p) = oo and
P, (f) = E,f. Hence
Efe WL f < (Bfr)*?

or equivalently
Ef* —(Eff)*? < Bf(Id—e @)y

for any f € C. Now it suffices to prove that for any A € o(L) we have
1—e 2PN < (2—p)OA,

i.e.
1-(2-p)CA< (p—1)N

For A = 0 and p € (1,2) the inequality is trivial. It is known that if (u,&)
satisfies the logarithmic Sobolev inequality with constant 2C then (under the
assumptions of Lemma 2) C' > 1 - to see this consider the logarithmic Sobolev
inequality for functions of the form f(z) = |1 + ez| with ¢ tending to zero (this
is a special case of more general observation which says that, for functionals £
satisfying certain natural conditions, if (i, £) satisfies the logarithmic Sobolev
inequality with constant 2C then it also satisfies the Poincaré inequality with
constant C'). We can restrict our considerations to the case A > 1 since o(L) \
{0} C [1, 00). Therefore (p — 1)“* is a convex function of p and to prove that

hp)=(p-1)+2-p)Cr—1>0

for p € [1,2) it suffices to check that h(2) = h'(2) = 0 which is obvious. The
case p = 1 (omitted when A\ = 0 because (p — 1)“* was not well defined) follows
casily since the function p — (Ef?)?/P is continuous for p € [1,2]. O

Corollary 2 If yu is a N'(0,1) Gaussian measure on real line, E(f) = E,(f")?
and C is a class of non-negative smooth functions then (u, &) satisfies I(1) with
constant 1.



Proof. If p is a N(0,1) Gaussian measure and operator L is defined as
before then

E fLf = Eu(f)*.
The assertion follows from Lemma 2 and well known fact ([G]) that Gaussian
measures satisfy the logarithmic Sobolev inequality with constant 2. O

Remark 1 Method used in Lemma 2 seems applicable also in more general
situation (see [O] for possible directions of generalization). Let us mention just
one interesting application. If Q@ = {=1,1}, p({-1}) = w({1}) = 1/2 and
E(f) = (w)2 then (p, &) satisfies I(1) with constant 1.

Remark 2 Let u be a non-symmetric two-point distribution on {—1,1}, p({1}) =
1—pu({-1}) = a with o € (0,1/2) U (1/2,1). Then for any p € [1,2) and any
f:{-1,1} — Ry the inequality

Euf? = (B fP)*P < Calp)(f(1) = f(=1))?

holds with
a1—2/p —(1— a)l—Q/p

Ca(p) = a—2/p _ (1 — a),g/p

and the constant cannot be improved.

Proof (sketch). To check the optimality of Cy(p) put f(—1) = a/? and
f(1) = (1 — a)?/?. To prove the inequality observe that for p € (1,2), p(y) =
(14 y)P + (1 — /7)P)?/P is a strictly convex function of y € (0, 1), since

P W) =11+ vy)r+Q1— P! A+ vy \;y(l — V)P

- (Qi (i) yk)%_12§: (21;111) y"*

k=0 k=0

is clearly increasing (note that (J,) and (21)1@111) are positive for k = 0,1,...).

Hence for each yo € (0,1) and p € (1,2) there exist unique real numbers A and
B such that

() = ((1+y)* + (1 —y)P)*? > A+ By* for all y € (—1,1)

with equality holding for |y| = yo only. By the homogenity we may assume
that f(=1) = (1 —a)"Y?P(1 +y) and f(1) = a~Y/P(1 —y). Putting yo =
(1—a)t/P—ql/P
=) /P tal/?>
involved computations one proves the assertion. O

using the above inequality after some elementary, but a little



Definition 4 Let us denote by ® the class of all continuous functions ¢ :
[0,00) — R having strictly positive second derivatve and such that 1/¢" is
a concave function. Let us additionally include in ® all functions ¢ of the form
o(z) = ax + b, where a and b are some real constants.

Although it is not obvious, functions belonging to ® form a convex cone.
There are some interesting questions connected with the class ® and its gener-
alizations but we postpone them till the end of the note.

Lemma 3 For any ¢ € ® and t € [0, 1] the function F; : [0,00) x [0,00) — R
defined by
Fi(z,y) = te(x) + (1 = )e(y) — etz + (1 = t)y)

s mon-negative and convex.

Proof. Non-negativity of F; is an easy consequence of convexity of ¢. Ob-
viously F; is continuous on [0, 00) x [0, 00) and twice differentiable on (0, 00) x
(0,00). Therefore it suffices to prove that Hess F; (second derivative matrix)
is positive definite on (0,00) x (0,00). We skip the trivial case of ¢ being an
affine function. Note that from the positivity of ¢’ and the concavity of 1/¢"”
it follows that

1 t 1—-t t

St (A-0y) ~ '@ W)~ o)

Therefore
aQFt " 2. n
a2 (EY) =t () = 79" (tx + (1 = t)y) 2 0.
In a similar way we prove that %2;; (z,y) > 0. Now it is enough to prove that

det(Hess Fy) > 0 i.e. that

82Ft 82Ft 82Ft 2
D [ > (———
52 (&rY) 92 (z,y) > (axay(x’y))

which is equivalent to
(te" () = 2" (tx + (1 = 1)) (1 = )" (y) — (1 = £)%¢" (tz + (1 — )y))
> (—t(1 = t)g" (tx + (1 — t)y))*
@" ()" (y) > t" (y)" (tz + (1 — t)y) + (1 — )" (2)¢" (tx + (1 — t)y).

After dividing by ¢"(z)¢" (y)¢" (tx + (1 — t)y) the last inequality follows from
concavity of 1/¢" and the proof is complete. O



Lemma 4 For a non-negative real random variable Z defined on probability
space (Q, u) and having finite first moment, and for ¢ € @ let

\Ilw(Z) = EM‘P(Z) - ‘P(EMZ>-

Then for any non-negative real random variables X andY defined on (Q, u) and
having finite first moment, and for any t € [0, 1] the following inequality holds:

U, (X + (1Y) > 10, (X) + (1 - )T, (V);

in other words ¥, is a convex functional on the convex cone of integrable non-
negative real random variables defined on (Q, u).

Proof. Let us note that (under notation of Lemma 3)
VU,(tX+(1-1)Y) —t¥,(X) - (1-t)T,(Y) =
(Eup(tX + (1 =1)Y) = tEup(X) = (1 =) Eup(Y))—
(PEX + (1= )ELY) — tp(E,X) — (1 = )p(E.Y))
= E,F/(X.Y) - F(E,X,E,Y) = E,F,(X,Y) — F,(E,(X,Y)).

We are to prove that it is a non-negative expression and this follows easily from
Jensen inequality. For the sake of clarity we present a detailed argument.

Let xg = E,X and yo = E,Y. Lemma 3 yields that F; is convex, so that
there exist constants a, b, c € R such that

Fy(z,y) > ax + by +c
for any x,y € [0,00) and
Fy(z0,y0) = axo + byo + c.
Therefore
E,F(X,Y) > E,(aX +bY + ¢) = axg + byo + ¢ = Fy(xo,y0) = Fy(E, X, E,Y)
and the proof is finished. O

Lemma 5 Let (Qq, pu1) and (Qa, p2) be probability spaces and let (2, ) = (€1 X
Qo, 11 ® ) be their product probability space. For any non-negative random
variable Z defined on (Q, u) and having finite first moment and for any ¢ € ®
the following inequality holds true:

Euo(Z) —o(BuZ) < Ey([Bup(Z2) — (B 2)] + B, 0(Z) — (B, 2))).



Proof. For wy € ()3 let Z(,,) be a non-negative random variable defined on
(Q1, p1) by the formula
Z[w2] (wl) = Z(wl, LL)Q).

By Lemma 4 used for the probability space (1, 1) and Jensen inequality used
for the family of random variables (Z,,])w,e, (this time we skip the detailed
argument which the reader can easily repeat after the proof of Lemma 4) we get

Eﬂz (Eul(P(Z) - QO(EIMZ)) > Eﬂl(p(ElizZ) - @(Eﬂl (EMZZ))

which is equivalent to the assertion of Lemma 5. O
By an easy induction argument we obtain

Corollary 3 Let (21, 11), (Q2,12), ..., (Qn, 1) be probability spaces and let
(Qu) = (1 X Q2 x oo X Q1 @ o ... @ wy) be their product probabil-
ity space. Let Z be any integrable non-negative real random variable defined on
(Q, p). Then for any ¢ € ® the following inequality holds:

Eup(Z) — p(EuZ) < ZEM(EM@(Z) — (B, Z)).
k=1

Let us observe that the function ¢ defined by ¢(z) = 2?/P belongs to the
class @ if p € [1,2]. Therefore by applying Corollary 3 to the random variable
Z = f?, where f € L3 (Q,p), we obtain

Corollary 4 Under the notation of Corollary 3 for any f € Li(Q,u) we have
Euf? = (BfP)*? <Y Eu(Buf® = (B f7)*7).
k=1

This sub-additivity property of functional Var(p), immediately yields the
following

Corollary 5 Assume that pairs (p1,E1),(p2,E2), -« (fn, En) satisfy the inequal-
ity I(a) with some constant C. Let g = 1 @po®. . . @y, and E(f) = E,(E1(f1)+
Efo) + ...+ En(fn)), where

filw) = f(or,.. ., @1, 2,241, ..., Tn)

for given x1,...,2;_1,%i41,...,2n. Class C can be chosen in any way which
assures that f € C implies f; € C;, for ezample C =C1 ®Co®...®C,. Then the
pair (u, E) also satisfies the inequality I(a) with constant C.

The case we will concentrate on is £(f) = E, ||V f||%.



Proposition 1 Let pq,puo, .. .uy, be probability measures on R. Let C' > 0 and
a € [0,1]. Assume that for any smooth function f: R — [0,00) the inequality

Eﬂif2 - (Eﬂifp>2/p < 0(2 - p)aEﬂi (f/)2

holds true for p € [1,2) and i =1,2,...n. Then for p =1 @ ps @ ... ® py, the
inequality
Euf? = (Euf7)*7 < C(2 = p) BV,

where || - || denotes standard Euclidean norm, is satisfied for p € [1,2) and any
smooth function f : R™ — [0,00).

Proof. Use Corollary 5 and note that

of of

2 _
BV =Bl o

P4+ () =B+ 4 ()7
=EuE, (f1)°+...+ E.(f;)%. O

Now let us demonstrate that the inequality I(a) for the E(f) = E,||Vf|?
functional implies concentration of Lipschitz functions.

Theorem 1 Let pu be a probability measure on R™. Assume that there exist
constants C > 0 and a € [0,1] such that the inequality

Euf* = (Buf?)*? < C(2 = p)"Eu |V fI?

is satisfied for any smooth function f : R" — [0,00) and p € [1,2). Let h :
R"™ — R be a Lipschitz function with Lipschitz constant 1, i.e. |h(x) —h(y)| <
lx =yl for any z,y € R"™, where ||-|| denotes a standard Euclidean norm. Then
E,|lh| < oo and

o for anyt € [0,1]
w(h — E,h > t\/a) < oKt

e foranyt>1
2
p(h — E h > t\/a) < e Kt

where K is some universal constant.

Proof. Our proof will work for K = 1/3 but we do not know optimal con-
stants (it is also interesting what the optimal K is for given value of parameter
a). Note that it is essential part of the assumptions that we study the limit
behaviour when p — 2. For any fixed p € (1,2) the inequality

Euf? — (B fP)*? < C(2 - p)"E,||IVf|?



is weaker than the Poincaré inequality with constant C(2 — p)® and therefore it
cannot imply anything stronger than the exponential concentration.

We will follow the aproach of [AS]. Assume first that h is bounded and
smooth. Then ||[Vh| < 1. Define H(\) = E,e* for A > 0. Assumptions of
Theorem 1 for f = e*'/2 give

2
1) - HEN < D2 e, vnize < Do pa.

2

H(E)\)?/P

H(\) < 0(2—)2
1—-2(2—p)ax

for any p € [1,2) and 0 < A < \f(2 p)~%2. Applying the same inequality for

£ and iterating, after m steps we get

H((2)m\)@/m™
H(A) — m—1 C')\22 P\2k
[Tise (1= S22 —p)a- (5)2) @/t
Note that
C>\2 p C’)\2 2k
1- 22— D)2k > (1 — 22 (2 — p)a)®/?
St B a- e
since (5)?% < 1. Hence
ox? i)

H()\) < H((g)m)\)@/p)m(l _ T(Q )
As limy, 0o (5)™ = 0 we get
W}Enoo H((Q)m)\)@/p)m — MEuh
Therefore

2
EueA(h*Euh) S (1 Ci\ (2 p) )7ﬁ

and

C\2 2
p(h — Eyh > tV/C) < e V0 (1 - - 2-p) T

e Puttingp=1and A\ = % we get for any t € [0,2)

_ t?
p(h — E,h > tVC) < et (=) 2,

—t2/3

In particular for ¢ € [0, 1] we have 1 — % >e and

p(h — Eyh > t3/C) < e /3,

10



e Ift > 1, let us put p =2 — ¢t 7% and \ = tﬁ/\/a Then we arrive at

e 1 o2 16
p(h—Eyh > tV/C) < et - (1= )77 = (o

2
a

)
which completes the proof (if h is bounded and smooth) since % <e 18,

Therefore by a standard approximation argument we prove the assertion for
any bounded h which satisfies assumptions of Theorem 1. Finally for general
h define its bounded truncations (hy)%_; putting hx(z) = h(z) if || < N
and hy(z) = N - sgn(x) if |z| > N. One can easily check that if h satisfies the
assumptions of Theorem 1 then |hy| is also a Lipschitz function with a Lipschitz
constant 1 and therefore using Theorem 1 for a bounded function |hy| we arrive
at

16 ,=2= 16 1
hn|— E,|hy| >4 < (=) < (=)< 2
ph| = Bulh] 2 4V0) < (51177 < ()" <
Similarly
1
o] = Eulli] < ~4V0) = p(— | = By(lh]) 2 4V0) < .
Hence 5
(| |hn| = Eulhn|| = 4VC) < s
and )
(| |k = Eulhn|| > 4VC) < 5 T ullhl > N).
Therefore

w(|Bulhn| = Eplha|| > 8VC) <

(| [h] = Eulhn| | = 4VC) + u(| || = Eulha| | = 4VC) <
4 4
g+u(\h| > N)+ u(lh] > M) — =<1
as min(N, M) — oo, which means that the sequence (E,|hn|)3—; is bounded.
As |hy| grows monotonically to |h|, by Lebesgue Lemma we get E,,|h| < oo and
E,hy — E,h as N — oo. Now an easy approximation argument completes
the proof. O
In order to prove that the order of concentration implied by Theorem 1
cannot be improved we will need the following

Theorem 2 Let a € [0,1] and r € [1,2] satisfy r = 2/(2 — a). Put ¢, =
2F(1—1i-1/r) = srti7y - Then pp(de) = ot exp(=(lza|"+|z2["+. . A|2zn|"))d21drs . . . d2y
is a probability measure on R™ and there exists a universal constant C > 0 (not
depending on a or n) such that

Epu f? = (B, f7)7 < C(2 = p)* B, IV f|®

for any smooth non-negative function f on R™ and any p € [1,2).

11



Proof. Proposition 1 shows that it is enough to prove Theorem 2 in the case
n = 1. Therefore the assertion easily follows from the two following propositions.
O

Proposition 2 Let a € [0,1] and r € [1,2] satisfy r = 2/(2 — a). Put ¢, =
m, so that p,.(dx) = ¢, exp(—|z1|")dx is a probability measure on R. Let

A(dx) = %e*m be a symmetric exponential probability measure on R. Under
these assumptions the following implications hold true:

o IfC >0 is a constant such that for any smooth function f : R — [0, 00)
and any p € [1,2) there is

bj/'t'r'f2 - (EN"'fp)Q/p S 0(2 - p)aENf'r'(f/)Q
then for any smooth function g : R — [0,00) and any p € [1,2) there is

/ 9(@)* Mda)—( / 9(@)PM(dz))*’? < 600C/(2—p)" / max(L, [a|")g (x)2A(dx).
R R R

o Conversely, if C > 0 is such a constant that for any smooth function
g:R—[0,00) and any p € [1,2) there is

/ g(x)A(dx),(/ g(x)PA(dx))*/7 < C(pr)“/ max(L, [2|*)g' (x)*\(dz)
R R R
then for any smooth function f: R — [0,00) and any p € [1,2) there is
EHTfQ - (Eﬂrfp)Q/p S 500(2 - p)aE/lw‘(f/)2'
Proposition 3 There exists a universal constant C such that for any a € [0, 1],

any p € [1,2) and any smooth function g : R — [0, 00) the following inequality
holds

/g(w)Q/\(dff)*(/ g(x)P(dz))*/” §C(2*P)a/ max(1, |z|*)g’ (x)*A(dz).
R R R

We will start with proof of Proposition 2. The proof of Proposition 3 will
be postponed to the end of the paper.
Proof of Proposition 2. Let us define the function z, : R — R by

1 [ o r
5/ e ltdt = cr/ eIt dt,
zr(x) x

where ¢, = 2F(q/r) = 2F(1<1H/r)‘ It is easy to see that z, is a homeomorphism of
R onto itself and

2 (x) = 2¢,el@Ilal

Therefore z, is a C!'—diffeomorphism of R onto itself. Binding f and g by
relation f(z) = g(z-(z)) and using standard change of variables formula we
reduce the proof of Proposition 2 to the following lemma. O

12



Lemma 6 Under notation introduced above

comax(1,[2]) < (27 ()7 < 600 max(1, )
for any x € R.

Proof. First let us note that 1/3 < ¢, < e¢/2. Indeed,

oo 1 o
L(1/r) :/ x%flefzdxg/ x%ildI+/ e Fdr=r+1/e.
0 0 1

Hence ¢, > WTQ/G > 1/3. On the other hand

[ee) 1 1
I(1/r) :/ v le " dy > f/ 2y = r/e.
0 €Jo

Therefore ¢, < e/2. Let us also notice that by obvious symmetry we can consider
only the case z > 0. Now let us estimate from below z1(1). We have

€ -1

SO 1 /1! 1
—271 1) > ezt (1) > cr/ e tdt = 7/ e tdt = =(1—-1/e)
2 o 2 J, 2

and therefore z1(1) > <! > 1/5. Note that by definition of z.(x) for z > 0

we have
1 . o o pgr—l cre
—e zr () =c, e t dt S Cr —16 ¢ dt = 1
2 - s TTTT re’T

and therefore
2 (x) = 2¢,e#r @7 > pgr =l

Hence also z,(z) > 2" and 27! (x) < x'/" for all positive 2. If > 1/5 then

o0 , 6x ” 1 6x ,
/ e v dt 2/ e Vdt > 7/ rt" e dt =

e—x"' _ e—6"x"' 1 e—x"
> — )
ra’ 1 — 12ram1
since 6"2" > 2" + 1 for z > 1/5 and r € [1,2]. Therefore for z > 2, 1(1) > 1/5
we have

61—7"

2l (x) < 12rz" " < 24271

and

x
z(z) < zr(zr_l(l))—&—12/ rt" Tt = 1412(2" — 2,71 (1)]7) < 141227 < 372"

z (1)

13



Hence z7'(z) > (z/37)Y/" for & > z7*(1). If z > 1 then z-'(z) > 1/5 and
therefore »
227 () < 24[z (@) < 242 = 24272,

Also if # > 1 then 27 !(z) > 271(1) and

@) 2 vl @ 2 /3N 2 BT 2 el
This proves Lemma 6 for |z| > 1. For any « > 0 we have
227 (2)) = 2007 (D7 > 2¢, > 2/3.
We used the previously proved fact that z 1(z) < z'/7. Now it remains only to

establish upper estimate on z/.(z,1(x)) for x € [0,1]. Note that if x < 2z 1(1)

then - L oo | oo )
—t" L —tg s © —t gt
c,«/m e " dt 2/%(:”)6 dt > 2/1 e 'dt %%

and therefore

z(x) = 2o < o < 2ec, <e? <8
2crf et dt Tf,e”dt rse =8

Hence 2/.(z, '(z)) < 8 for any |z| < 1 and the proof is finished. O
Lemma 7 For s € (1,2] and z,y > 0 put

1.8+y5
2

T+y

5 )5)1/2'

ps(,y) = ( —(

Then ps is a metric on [0, 00).

Proof. Since k;(a,b) = e~ (@t is obviously positive definite integral kernel

and K (a,b) = s(s—1)(a+b)*"2 = 8(52 :L)) Iy~ ' ki(a, b) dt we get, by Schwartz
inequality (applied to a scalar product defined by the kernel K (a,b)), that for

any y > x > 0 and z >t > 0 the following inequality is true:

y/2 pz/2
/ / K(a,b)dadb
/2
/2

y/2
< / K (a,b) da db)*/? / K (a,b) dadb)*/?,
t/2 Ji/2

Now, as




we get by integration by parts

Y+ 2z, T+t T+ 2z, y+it.,
— — (= <
)+ (5 = (5 - <
t
R e D

Putting ¢t = y we arrive at

(

which is equivalent to

Tty
2

y—i—z)si(x—i—z
2 2

)F+( )° —y° < 2ps(x,y)ps(y, 2)

ps(,2)% = ps(x,y)* = ps(y, 2)* < 2p5(2,y)ps(y, 2).

Hence ps(z, 2) < ps(z,y) +ps(y, z). For x < y < z we have also easily p;(z,z) >
ps(r,y) and ps(z, 2) > ps(y, 2), so that ps(z,y) < ps(x, 2)+ps(2,y) and ps(y, 2) <
ps(y, z) + ps(x,2). This completes the proof of triangle inequality for s < 2.
Other metric properties of ps as well as the case s = 2 are trivial. O

Remark 3 In a similar way one can prove that ps(x,y) =
is a metric on (0,00) for s € (—o0,0)U(0,1). It was pointed out to the authors by
B. Maurey that Lemma 7 follows also from isometrical immersion of ([0, 00), ps)
into L?([0,00), k;1t=5~1dt), where x € [0,00) is sent to the function e=%* — 1
and kg =2 [ — 1+ w)u=* " du.

ws-gys _ (:Dzﬂ)s|1/2

Lemma 8 Let s € [1,2], t € [0,1] and ¢,d,z be nonnegative numbers. The
following inequality holds

(1=t +td° — (1 —t)e+td)® <
K[(1—=t)c® +td* + 2 — (1 — t)e+ ta)* — (td + (1 — t)z)*]. (1)
under anyone of the following additional assumptions
e x lies outside the open interval (¢,d) and K =1
o t= % and K =2
) tg%,chandK:H
Proof. Let us remind that

Fi(z,y) =tz® + (1 = t)y* — (tw + (1 - t)y)°

is a convex function on [0, 00) X [0,00). Note that the inequality of Lemma 8 is

equivalent to
Fi(d,c) < K[Fi(d,x) + Fi(z,c)].

15



0
%[Ft(d, x) + Fy(z, )]

=s[(1-t)(@" ™ = (td+ (1= 1)2)* ") + t(z"7" = (tw + (1 = )e)* 7)),
we see that the right-hand side of the inequality as a function of z is
increasing on (max(c,d),00) and decreasing on [0, min(c,d)). For = =
max(c,d) and x = min(c, d) the inequality is trivially satisfied with K = 1.
This completes the case of x which does not lie between ¢ and d.

The second part of Lemma 8 follows easily by Lemma 7, as
Fiya(d,c) = ps(d, ) < (ps(d, ) + ps(z,¢))? <
2[ps(d, x)Q + ps(, 0)2] = 2[F1/2(d> z) + Fl/Q(mv c)].

To prove the last part of the statement we will use convexity of F}. Since
Fy(d,z) + Fy(z,¢) > F,(42, 25 it suffices to prove that Fy(d,c) <
12Ft(d+7”, £F¢). Thanks to the first part of Lemma 8 we can restrict our

considerations to the case x € [d, ¢]. Note that
0 ,,d+z z+c
il G g
A R
s d+w x+c d+zx x+c

= ST (- () - () + (- () <0,

is concave. Therefore it is enough to prove

since the function ¢(u) = u*~*
that

d
Fy(d,c) < 12F, (¢

,C).

Using the homogenity of the above formula we can reduce our task to
proving that
F(1 —wu,1) <12F(1 —w/2,1)

for any v € [0,1] and ¢t € [0,1/2].

Using the Taylor expansion we get
F(l-u,l)=t(l—-u)y’+1—-t—(1—tu)’ =
k

d k
o= 01 =0 [+ X iy oo 0=

k=1

Therefore

16



and

Fi(1—u,1) < s(s— Dut(1—t)- +22

= gs(s — Du’t(1—1t)
because Y~ t™ < 2. Hence
Fi(1—u,1) < 12F(1 —u/2,1)

which completes the proof. O

k+2)}

Lemma 9 Let a € [0,1], 0 < z1 < x3 and g be a smooth function on [z1,x2]

such that g(z1) = y1, 9(x2) = y2. Then

/1’2 max(1,2%)g (z)?d\(z) > % max(1,z5).

Proof. By the Schwartz inequality

|y2—y1\</ 19/ (2)\de

T2
g(/ max(1,2%)g' (z)2d\(x))Y/?(2 / min(1, 2~ %)e"dx)'/2.

Therefore to show (2) it is enough to prove that

1(x2) / min(1, z7%)e"dr < 2min(1, x5 *)(e™ — ™) = fa(x2).

(2)

For zo < 2 this is obvious because for 0 < z < x2 < 2 we have min(1,27%) <

1 <2min(1,z5%), and for > 2 we have

fh(x) = 227%e® —az™ (e® — ™)) > 27 %" = f](x).0

Lemma 10 Let 0 < y; <y, 0 < 1 < 29 and g is defined on (—oo,x3) by the

formula

g(l'): { Y1 fOTSCSIl

Y1+ (e — eﬂcl)% forx € (-'L'lal‘2]

/EQ g'(m)2d)\(x) _ (yQ - 91)2

oo 2(e"2 —e*1)’

Then

and for all p > 1
2

— 00

17
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Proof. Equation (3) follows by direct calculations. It is easy to see that
g(x) is maximal (for fixed values of x2,y; and y3) when z; = 0, so to prove
(4) we may and will assume that this is the case. To easy the notation we will
denote o by x. First we will consider p = 1. After some standard calculations
(4) is equivalent in this case to

ez —14+e7)
(2e® — 1)(e* — 1)

< —ze * for all z > 0,

1
2
that is

24+ 3x < xze™® +2¢* for all z > 0,

which immeditely follows from well known estimates e™* > 1 — x and e* >
1+ +a2?)/2.

Now, for arbitrary p > 1 notice that g(z) = (1 — 6(x))y; + 0(x)y2 with
0 < 0(x) < 1. Therefore we have by the convexity of z?

| swrane < [ - ownt +o@ae) <

—oo —0o0
L2

— T2 _
(=00, 22)[(1 = Zre ™)y} + e "),

where the last inequality follows by the previously established case p = 1. O

Lemma 11 Suppose that s € (1,2],t € (0,1), u = ﬁe‘sﬂ(s_l) and positive

numbers a,b, c,d,a, ¢,z satisfy the following conditions
c<x<d,c’<a,d <b,¢ <a,é¢<(l—u)e+ ur.
Then
(I-t)a+th— ((1 —t)c+td)® <
8[(1—t)a+tb—((1—t)é+td)* + (1 —t)a+tx® — (1 —t)e+tx)°]. (5)
Proof. Without loss of generality we may assume that a = ¢*,b = d°,a = ¢°.

Since the function y — (1 —¢)y® — ((1 — t)y + td)*® is nonincreasing on [0, d], it
is enough to show that

(1—t)c” +td° — (1 —t)e+td)® <
B[(1 = 6)((1 = we + ud)® +td* — (1 — )(1 = we+ (t+ (1 — t)u)d)*].

By the homogenity we may and will assume that d = 1. We are then to show
that
f((1=¢)) <8F((1 —u)(1 =), (6)

where
o) = A==+ (0= = 1]

1=2

)(1—t)(1— (1—t) 1)k,

7
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We use the following simple observation: if a;,b; are two summable sequences
of positive numbers such that for any ¢ > j, a;/a; > b;/b; then for any nonde-
creasing nonnegative sequence c;

Zaici >Zbi0i
Yoai T b

We apply the above to the sequences a; = (—1)"(5)(1 — ¢)(1 — (1 — t)*~1)a?,
bi=(i—1)(=1)"(5) and ¢; = (1 —u)’, i = 2,3,... and notice that

h(y) =Y by’ =1—(1—y)" '(1+ (s — 1)y) for y € [0,1]

i=2
Therefore we get

h(1 —w)

£ ) > s

= (1 w14+ (s = 1)1 - u)))f(x)

Inequality (6) follows if we notice that

s—1 s—1_ S sz L e —1/2 1/e 7
w14+ (s—1)(1—-u) <su = =1¢ (m) <le <e ggm
Proposition 4 Suppose that for all p € [1,2) and all nonnegative smooth func-
tions g we have

/ grd\ — (/ gpdA)Z/p < Ki(2—p) / (g’(x))2 max(1, |z|")d\(x) fori=0,1,
R R R )

where K1 is a universal constant. Then for all p and g as above we have

/ g2dr— ( / PN <
R R

Ka(2 = p)" [ (¢/(@))? max(1, o[ )aA(@) for a € (0,1), ®)
R
where Ko < 32K is some universal constant.

Proof. An easy approximation argument shows that (7) holds for any
continuous function g, continuously differentiable everywhere except possibly
finitely many points.

First we assume that g is constant on R~ or R™, without loss of generality
say it is R, and we show that (8) holds with Ky = 16K;. Let us fix p € [1,2)

and define )
zp = (2 -p) iy = g(zp),t = Axp,00),s = 5,
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1 Tp 5 1 oo 9
a=-— g dA, b= — g dA
1—t) t ),

P
Tp

1 1 [
= — P —_ — D
=1 _Oogd)\andd tL gPdA.

P

Notice that by Holder’s inequality we have
a>c® and b>d°. 9)

We will consider two cases

Case 1. y? lies outside (¢, d) or ¢ > d.

We first apply inequality (7) for ¢ = 1 and a function 9l —co,z,) + Y[z,,00)
to get

(1=t)a+ty® — (1= t)e+ty?)* < K1(2 -~ p) /0% (g'(2))* max(1, |z[)dA(z) <

Ki(2 - p)° / 7 (¢ (2))? max(L, [2]*)dA(z).

In a similar way using the case of i = 0 for the function yl(_ o) + 91z, 00) W€
get

oo

et (1=t = (d+ (- 0)° <K [ (G @)PiNe) <

oo

Ky (2 - p)° / (¢'(2))? max(L, [2])dA(z).

p

Notice also that
/ Pdr — (/ AN = (1= t)a+ th— (1 — t)e + td)° <
R R
12[(1—tha+ty®> — (L —t)e+ty?)* +tb+ (1 —t)y® — (td+ (1 — t)yP)*] <

12K, (2 — p)® /R(g’(ac))2 max(1,|z]|*)d\(x).

The middle inequality follows by Lemma 8 with z = yP together with estimates
(9).

Case 2. ¢ < y? < d, we can then find 0 < g < x, such that g(zq) = ¢!/P.
Define new function f by the formula

g(x) , for x > =z,
fl@)=q M4 2o (e —e0)  for @ € [wo, )
cl/r for x < xg.
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Let
1

Tp 1 ZTp
a4 = — 2 C — — P
a 1_t[mfdAandc 1—t[mfdA'

By Lemma 9 and 10 we have
| r@paxa) <220 [ max( e (@2aAw)
Therefore by (7) with ¢ = 0, used for the function f, we have
(I—-ta+th— ((1 —1t)¢) +td)® <2K;(2—p)° /max(l, lz|9) g’ (x)2d\(z).

We conclude as in the previous case using Lemmas 10 and 11 instead of Lemma
8.

Finally suppose that g is arbitrary. A similar argument as in case 1 (but now
with 2, = 0 and ¢ = 1/2) together with the already proved case of g constant
on R_ or Ry proves the assertion in this case. O

Proof of Proposition 3. We need only to prove that assumptions of
Proposition 4 are satisfied. But in view of Proposition 2 they are equivalent to
the Poincaré inequality for symmetric exponential probability measure (i = 0)
and the logarithmic Sobolev inequality for the centered A(0,+/2/2) Gaussian
measure (¢ = 1) which are well known to hold with some universal constants.
This completes the proof. O

In the end of the paper we would like to come back to the class ® introduced
in Definition 4. It is easy to check that if Lemma 5 holds for some function
0 € C%((0,00)) N C([0,00)) for any (1, 1), (2, 2) and any Z then ¢ € .
Indeed, it is even true if we restrict our consideration to (21, 1) and (Qq, u2)
being two-point probability spaces whose atoms have 1/2 measures. This gives
a natural characterization of the class ®.

One can try to generalize the definition of ®. Let U be an open, convex
subset of R%. We will say that a continuous function f : U — R belongs
to the class C,,(U) if for any probability spaces (1, 1), .., (Qn, ) and any
integrable random variable Z with values in U, defined on (£, ) = (1 X ... X
Q11 ® ... ® py,) the following inequality is satisfied:

> (—)E Bk f(ExZ) > 0,
KC{1,2,...,n}

where Ex denotes expectation with respect to py for all k£ € K. One can easily
see that C1(U) is just a set of all convex functions on U, while C5((0,00)) is
closely related to the class ®. In fact f € C5((0,00)) if and only if it is an
affine function or it has a continuous strictly positive second derivative such
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that 1/f" is a concave function. One can prove that always Cp,4+1(U) C Cy,(U)
and therefore it is natural to define Coo(U) as an intersection of all C,(U).
Then it appears that f € C(U) if and only if f is given by the formula f(x) =
Q(z,x) + z*(x) + y, where @ is a non-negative definite symmetric quadratic
form, * is a linear functional on R% and y is a constant. The above inclusions
do not need to be strict. For example it is easy to see that Cy(R)=Co0(R). It
would be interesting to know some nice characterization of Cy(U) for general U
and Cy,((0,00)) for n > 2. It is not clear what applications of C,, for n > 2 could
be found but it is easy to see that this class has some tensorization property.
By now, we do not know even the answer to the following question: For which
p € [1,2] does f(z) = «P belong to C,,((0,00))? We can only give some estimates.
These problems will be discussed in a separate paper.

Remark 4 Recently some new results were announced to the authors by F.
Barthe (private communication) - he proved (using Theorem 2 above) that if
a log-concave probability measure p on the Fuclidean space (R™, || - ||) satisfies
inequality p({x € R™;||z|| > t}) < ce= /)" for some constants ¢ > 0,7 € [1,2]
and any t > 0 then it satisfies also inequality

Euf* = (Buf?)*? < Cle,n,r)(2 = p)  BullV S

for any non-negative smooth function f on R™ and p € [1,2), where C(c,n,r)
is some positive constant depending on ¢,n and r only and a =2 — 2/r.
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