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1. Introduction

Let v denote the standard Gaussian measure on the Euclidean space R™, thus with
density

* The first author was partially supported by NSF grant DMS-1106530. The other authors were partially
supported by the Agence Nationale de la Recherche through the grants ANR 2011 BS01 007 01, ANR-10-
LABX-58 and ANR-11-LABX-0023-01.

* Corresponding author.

E-mail addresses: bobkov@math.umn.edu (S.G. Bobkov), nathael.gozlan@univ-mlv.fr (N. Gozlan),
croberto@math.cnrs.fr (C. Roberto), paul-marie.samson@univ-mlv.fr (P.-M. Samson).

http://dx.doi.org/10.1016/j.jfa.2014.09.016
0022-1236/© 2014 Elsevier Inc. All rights reserved.


http://dx.doi.org/10.1016/j.jfa.2014.09.016
http://www.ScienceDirect.com/
http://www.elsevier.com/locate/jfa
mailto:bobkov@math.umn.edu
mailto:nathael.gozlan@univ-mlv.fr
mailto:croberto@math.cnrs.fr
mailto:paul-marie.samson@univ-mlv.fr
http://dx.doi.org/10.1016/j.jfa.2014.09.016
http://crossmark.crossref.org/dialog/?doi=10.1016/j.jfa.2014.09.016&domain=pdf

S.G. Bobkov et al. / Journal of Functional Analysis 267 (2014) 4110—4138 4111

dy(z) L P2

dx (2m)n/2

with respect to the Lebesgue measure. (Here and in the sequel |z| stands for the Euclidean
norm of a vector z € R™.) One of the basic results in the Gaussian Analysis is the
celebrated logarithmic Sobolev inequality

/flogfdv—/fdvlog/fdvé;/'V]{'Qd% (1.1)

holding true for all positive smooth functions f on R™ with gradient V f. In this explicit
form it was obtained in the work of L. Gross [22], initiating fruitful investigations around
logarithmic Sobolev inequalities and their applications in different fields. See e.g. a survey
by M. Ledoux [24] and the books [25,1] for a comprehensive account of such activities
up to the end of 90s. One should mention that in an equivalent form — as a relation
between the Shannon entropy and the Fisher information, (1.1) goes back to the work
by A.J. Stam [35], see [1, Chapter 10].

The inequality (1.1) is homogeneous in f, so the restriction | fdy =1 does not lose
generality. It is sharp in the sense that the equality is attained, namely for all f(z) = UG
with arbitrary affine functions [ on R™ (in which case the measures p = f~ are still
Gaussian). It is nevertheless of a certain interest to realize how large the difference
between both sides of (1.1) is. This problem has many interesting aspects. For example,
as was shown by E. Carlen in [11], which was perhaps a first address of the sharpness
problem, for f = |u|*> with a smooth complex-valued u such that [ |u|?>dy =1, (1.1) may
be strengthened to

/ il og [uf? dy + / Wul? log [Wul? dy < 2 / Vul? dy,

where W denotes the Wiener transform of uw. That is, a certain non-trivial functional
may be added to the left-hand side of (1.1).
One may naturally wonder how to bound from below the deficit in (1.1), that is, the

6(f)=%/|vf|2 dy — [/flogde—/fdﬂog/fdv],

in terms of more explicit, like distribution-dependent characteristics of f showing its

quantity

closeness to the extremal functions e/ (when §(f) is small). Recently, results of this type
have been obtained by A. Cianchi, N. Fusco, F. Maggi and A. Pratelli [13] in their study
of the closely related isoperimetric inequality for the Gaussian measure. The work by
E. Mossel and J. Neeman [28] deals with dimension-free bounds for the deficit in one
functional form of the Gaussian isoperimetric inequality appearing in [7]. See also the
subsequent paper by R. Eldan [17] where almost tight two-sided robustness bounds have
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been derived. In [19,34] the authors deal with quantitative Brunn—Minkowski inequality
(which is related to the isoperimetric problem in Euclidean space), while bounds on the
deficit in the Sobolev inequalities can be found in e.g. [20,16] and in the Gagliardo—
Nirenberg—Sobolev inequality in [12] (see also the references therein for more on the
literature).

As for (1.1), one may also want to involve distance-like quantities between the mea-
sures 4 = fv and 7. This approach looks even more natural, when the logarithmic
Sobolev inequality is treated as the relation between classical information-theoretic dis-
tances as

D(X|2) < = I(X|2). (1.2)

N | =

To clarify this inequality, let us recall standard notations and definitions. If random
vectors X and Z in R™ have distributions g and v with densities p and ¢, and p is
absolutely continuous with respect to v, the relative entropy of p with respect to v is
defined by

= V) = T OMQZ
D(X|2) = D(uly) = [ ple)log 225

Moreover, if p and ¢ are smooth, one defines the relative Fisher information

Vp)  Vq(x)
P q@)

1X12) = 1) = [ \

p(z) dx.

Both quantities are non-negative, and although non-symmetric in (u,v), they may be
viewed as strong distances of p to v. This is already demonstrated by the well-known
Pinsker inequality [30], connecting D with the total variation norm:

1
D(ply) = 51— vlidv-

In the sequel, we mainly consider the particular case where Z is standard normal, so
that v = ~+ in the above formulas. And in this case, as easy to see, for du = f dy with
[ fdvy =1, the logarithmic Sobolev inequality (1.1) turns exactly into (1.2).

The aim of this note is to develop several lower bounds on the deficit in this in-
equality, %I (X|Z) — D(X|Z), by involving also transport metrics such as the quadratic
Kantorovich distance (see e.g. [38])

Wa(X, Z) = Wa(p,v) = ig(/ |z — 2| dﬂ(wvz)yﬂ

(where the infimum runs over all probability measures on R™ x R"™ with marginals p
and 7). More generally, one may consider the optimal transport cost
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T(X.Z)=T(p.y) = in // o — =) dn(x, 2)

for various “cost” functions c(x — z).

The metric Wy is of weak type in the sense that it metrizes the weak topology in
the space of probability measures on R™ (under proper moment constraints). It may
be connected with the relative entropy by virtue of M. Talagrand’s transport-entropy
inequality

Wa(X, 2)* < 2D(X|Z), (1.3)

cf. [36]. In view of (1.2), this also gives an a priori weaker transport-Fisher information
inequality

Wa(X, Z) < VI(X|2). (1.4)
In formulations below, we use the non-negative convex function
A(t) =t —log(l+1t), t> -1,
and denote by Z a random vector in R™ with the standard normal law.

Theorem 1.1. For any random vector X in R™ with a smooth density, such that 1(X|Z)
1s finite,

I(X|Z) — 2D(X|Z) > nA(LX) - 1). (1.5)

n

Moreover,

[(X|2) —2D(X|2) > (/I(X|Z) = Wa(X, Z))?

+”A(Wi~(é§) (I )) (1.6)

As is common,

v 2
x)= [T,
p(z)
stands for the usual (non-relative) Fisher information. Thus, (1.5)—(1.6) represent certain
sharpenings of the logarithmic Sobolev inequality. The lower bounds of the deficit in (1.5)

and (1.6) are not simply comparable. However, in the next section, we recall that (1.5) is a
self-improvement of the logarithmic Sobolev inequality that obviously follows from (1.6).



4114 S.G. Bobkov et al. / Journal of Functional Analysis 267 (2014) 4110—4138

An interesting feature of the bound (1.6) is that, by removing the last term in it,
we arrive at the Gaussian case in the so-called HWI inequality due to F. Otto and
C. Villani [29],

D(X|Z) < Wa(X, 2)\I(X|Z) — %Wg(X, Z). (1.7)

As for (1.5), its main point is that, when E|X|? < n, then necessarily I(X) > n, and
moreover, one can use the lower bound

1 1 1 1
—I(X)—1==-I(X|2) - —E|X|*+1> -I(X|2).
n n n n

Since A(t) is increasing for ¢ > 0, (1.5) is then simplified to

1
1(X|Z)-2D(X|2) ZnA<—I(X|Z)>. (1.8)
n
In fact, this estimate is rather elementary in that it surprisingly follows from the log-
arithmic Sobolev inequality itself by virtue of rescaling (as will be explained later on).
Here, let us only stress that the right-hand side of (1.8) can further be bounded from
below. For example, by (1.2)-(1.3), we have

I(X|Z)-2D(X|Z) > nA(%D(X, Z)) > nA(%Wf(X, Z)).

But, 2W3(X,Z) < 1E|X — Z|? < 4, and using A(t) ~ % for small ¢, the above yields
a simpler bound.

Corollary 1.2. For any random wvector X in R™ with a smooth density and such that
E|X|? < n, we have

I(X|2) - 2D(X|2) = ~W3(X, 2), (L9)
n
up to an absolute constant ¢ > 0.

Remark. Dimensional refinements of the HWT inequality (1.7) similar to (1.6) were re-
cently considered by several authors. For instance, F.-Y. Wang obtained in [39] some
HWI type inequalities involving the dimension and the quadratic Kantorovich distance
under the assumption that the reference measure enjoys some curvature dimension con-
dition CD(—K, N) with K > 0 and N > 0 (see [3] for the definition). See also the recent
paper [18] for dimensional variants of the HWI inequality in an abstract metric space
framework. The standard Gaussian measure does not enter directly the framework of [39]
(or [18]), but we believe that it might be possible to use similar semigroup arguments
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to derive (1.6). In the same spirit, D. Bakry, F. Bolley and I. Gentil [2] used semigroup
techniques to prove a dimensional reinforcement of Talagrand’s transport-entropy in-
equality. Finally, let us mention that G. Toscani also obtained in [37] a bound similar to
(1.9) but involving the total variation distance instead of the W5 distance.

Returning to (1.9), we note that, after a certain recentering of X, one may give some
refinement over this bound, especially when D(X|Z) is small. Given a random vector X in
R” with finite absolute moment, define the recentered random vector X = (X1,...,X,)
by putting X; = X; — EX; and

Xp=Xp —E(Xp|X1,. .., Xpo1), k>2,
where we use standard notations for the conditional expectations.

Theorem 1.3. For any random vector X in R™ with a smooth density, such that 1(X|Z)
is finite, the deficit in (1.2) satisfies

T3(X,Z)

1

(1.10)

Here the optimal transport cost T corresponds to the cost function A(|lxz — z|), ¢ is a
positive absolute constant and one uses the convention 0/0 = 0 in the right hand side.

In particular, in dimension one, if a random vector X has mean zero, we get that

1 T(X, Z)
5[(X\Z)—D(X|Z) zcm. (1.11)

The bound (1.10) allows one to recognize the cases of equality in (1.2) — this is only
possible when the random vector X is a translation of the standard random vector Z
(an observation of E. Carlen [11] who used a different proof). The argument is sketched
in Appendix C.

It is worthwhile noting that the transport cost 7 of Theorem 1.3 already appeared
in the literature, cf. e.g. [8] or [5]. In particular, it was shown in [8] that this transport
cost can be used to give an alternative representation of the Poincaré inequality. In fact,
it may be connected with the classical Kantorovich transport distance W; based on the
cost function ¢(x, z) = |z — z|. More precisely, due to the convexity of A, there are simple
bounds

Wi(X,2)>T(X,2) > A(Wi(X,2)) ~min{Wy(X, 2), W{(X, Z)}.

Hence, if D(X|Z) < 1, then according to (1.3), W2(X,Z) < W(X,Z) < 2, and (1.10)
is simplified to
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WX, 2)

1
5 1(X12) = D(X|2) = c DX

; (1.12)

for some other absolute constant ¢'.

In connection with such bounds, let us mention a recent preprint by E. Indrei and
D. Marcon [23], which we learned about while the current work was in progress. For
a C%-smooth function V on R", let us denote by V" (x) the matrix of second partial
derivatives of V' at the point x. We use comparison of symmetric matrices in the usual
matrix sense and denote by I,, the identity n x n matrix.

It is proved in [23] (Theorem 1.1 and Corollary 1.2) that, if a random vector X on
R" has a smooth density p = e~V satisfying I, < V"’ < M1, (0 < e < M), then

%I(X|Z) —~D(X|2) > W}(X —EX, Z) (1.13)

with some constants ¢ = c¢(e, M). In certain cases it is somewhat stronger than (1.11).
We will show that a slight adaptation of our proof of (1.11) leads to a bound similar to
(1.13).

Theorem 1.4. Let X be a random wvector in R™ with a smooth density p = e~V with
respect to Lebesgue measure such that V" > el,,, for some € > 0. Then, the deficit in
(1.2) satisfies

1 _
§I(X|Z)—D(X|Z) > cmin(1,e)W2(X, Z), (1.14)
for some absolute constant c.

Note that Theorem 1.4 holds under less restrictive assumptions on p than the re-
sult from [23]. In particular, in dimension 1, we see that the constant ¢ in (1.13)
can be taken independent on M. In higher dimensions however, it is not clear how
to compare W5(X,Z) and W5(X — EX, Z) in general. One favorable case is, for in-
stance, when the distribution of X is unconditional (i.e., when its density p satisfies
p(z) = plerx1,...,En%y), for all z € R™ and all &; = +1). In this case, EX = 0 and
X = X, and thus (1.14) reduces to (1.13) with a constant ¢ independent on M.

Let us mention that in Theorem 1.3 of [23], the assumption V' < MT,, can be relaxed
into an integrability condition of the form [ ||[V"||" dz < M, for some r > 1, but only at
the expense of a constant ¢ depending on the dimension n and of an exponent greater
than 2 in the right-hand side of (1.13).

Finally, let us conclude this introduction by showing optimality of the bounds (1.11),
(1.12), (1.14) for mean zero Gaussian random vectors with variance close to 1. An easy
calculation shows that, if Z is a standard Gaussian random vector in R"™, then for any
g >0,
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D71 = 3o 1) ~2ioge), Ht07z) =0t (5 1)

so that

1 1
S1(X|2) - D(X|2) = g<—2 14 210g0) ~n(o—1)?2 aso— 1.
g

On the other hand,
Wi(0Z,Z) =n(c —1)?,  Wi(cZ,2) =0 —1E|Z| ~ |0 — 1|v/n,

and thus the three quantities W3(0Z,Z), T?*(0Z,2)/D(cZ|Z) and Wi(cZ,Z)/
D(0Z|Z) are all of the same order n(o — 1)2, when o goes to 1.

The paper is organized in the following way. In Section 2 we recall Stam’s formulation
of the logarithmic Sobolev inequality in the form of an “isoperimetric inequality for
entropies” and discuss the involved improved variants of (1.1). Theorem 1.1 is proved in
Section 3. In Section 4 we consider sharpened transport-entropy inequalities in dimension
one, which are used to derive bounds on the deficit like those in (1.11)—(1.14). For general
dimensions Theorems 1.3 and 1.4 are proved in Section 5. For the reader’s convenience
and so as to get a more self-contained exposition, we move to Appendices A, B and C
several known results and arguments.

2. Self-improvement of the logarithmic Sobolev inequality
To start with, let us return to the history and remind the reader Stam’s information-
theoretic formulation of the logarithmic Sobolev inequality. As a base for the derivation,

one may take (1.2) and rewrite it in terms of the Fisher information I(X) and the
(Shannon) entropy

h(X) = — / p(a) log p(a) de,

where X is a random vector in R"™ with density p. Here the integral is well-defined, as
long as X has finite second moment. Introduce also the entropy power

N(X) = exp{2h(X)/n},

which is a homogeneous functional of order 2. The basic connections between the relative
and non-relative information quantities are given by

D(X|2) = h(Z) - W(X),  I(X|2)=I(X) - 1(2),

where Z has a normal distribution, and provided that E|X|? = E|Z|%.
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More generally, assuming that Z is standard normal and E|X|? < oo, the first above
equality should be replaced with

n 2
D(X|Z) = —h(X) + E<2 log(2m) + |X2|>,

while, as was mentioned before, under mild regularity assumptions on p,
I(X|Z)=I(X) + E|X|* — 2n.

Inserting these expressions into the inequality (1.2), the second moment is canceled,
and (1.2) becomes

I(X) + 2h(X) > 2n + nlog(2m).

However, this inequality is not homogeneous in X. So, one may apply it to AX in place
of X with arbitrary A > 0 and then optimize. The function

v(A) = I(AX) +2h(A\X) = I(;QQ +nlog \? + 2h(X)

is minimized for A2 = I(X)/n, and at this point the inequality becomes:

Theorem 2.1. (See [35].) If a random vector X in R™ has a smooth density and finite
second moment, then

N(X)

[(x) 2me

> n. (2.1)

This relation was first obtained by Stam and is sometimes referred to as the isoperi-
metric inequality for entropies, cf. e.g. [15]. Stam’s original argument is based on the
general entropy power inequality

N(X +Y) > N(X) + N(Y), (2.2)

which holds for all independent random vectors X and Y in R™ with finite second
moments (so that the involved entropies do exist, cf. also [6,27]). Then, (2.1) can be
obtained by taking Y = /tZ with Z having a standard normal law and combining (2.2)
with the de Bruijn identity

d

Zh(X +Viz) = %I(X +VtZ) (t>0). (2:3)

Note that in the derivation (1.2) = (2.1) the argument may easily be reversed, so
these inequalities are in fact equivalent (as noticed by E. Carlen [11]). On the other
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hand, the isoperimetric inequality for entropies can be viewed as a certain sharpening of
(1.1)=(1.2). Indeed, let us rewrite (2.1) explicitly as

/p(x) logp(x) dz < glog<2ﬂ_1€n / |V§((§>)|2 dx). (2.4)

It is also called an optimal Euclidean logarithmic Sobolev inequality; cf. [4] for a detail

discussion including deep connections with dimensional lower estimates on heat kernel
measures. In terms of the density f(z) = v2me® /2p(x) of X with respect to v we have

/p(x)logp(w)d:c:flgfﬁ/mf ) dy (e /flogfd%

while

/ Wp / 'vf dr(a) = [ P (@) dy(o) + 2m.

Inserting these two equalities in (2.4), we arrive at the following reformulation of Theo-
rem 2.1.

Corollary 2.2. For any positive smooth function f on R™ such that ffdfy =1, putting
b= %f ‘x|2f(517) dv(x), we have

/flogfd’y 10g< / |fo2 d'er(Qb)) +g(b71), (2.5)

which is exactly (1.5). In particular, if b <1,

/flogfdy <= ( /|Vf|2 dry +1) (2.6)

An application of logt < ¢ —1 on the right-hand side of (2.5) returns us to the original

logarithmic Sobolev inequality (1.1). It is in this sense that inequality (2.5) is stronger,
although it was derived from (1.1). The point of self-improvement is that the log-value

of
_ [V
I_/—f d

may be much smaller than the integral itself. This can be used, for example, in bounding
the deficit 6(f) in (1.1). Indeed, when b < 1, (2.6) yields

20(f) > 1 — nlog(%f + 1).
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That is, using again the function A(t) =t — log(¢t + 1), we have

20(f) = nA(%/ VJ{C'Q dv).

But this is exactly the information-theoretic bound (1.8), mentioned in Section 1 as a

direct consequence of (1.5).
As the function A naturally appears in many related inequalities, let us collect to-
gether a few elementary bounds that will be needed in the sequel.

Lemma 2.3. We have:

A(ct) > min(c, c?)A(t), whenever ¢, t > 0;
A(t) > %t2, forall =1 <t <0y
At) > 292 forall0<t<a (a>0);

a2

Moreover, for any random variable € > 0,
(1 - log 2) min{E¢, (E€)*} < EA(¢) < E€.

Proof. a) In case 0 < ¢ < 1, the required inequality follows from the representation

ct t

ct
A(d):/Ms)ds:/%ﬂds:c?/lfwdu

0 0 0

In case ¢ > 1, it becomes log(1 + ct) < clog(1 + t), which is obvious.

b) This bound immediately follows from the Taylor expansion for the function
—log(l —s).

¢) It is easy to check that the function A(y/z) is concave in & > 0. Hence, the optimal
value of the constant ¢ in A(t) > ct? on the interval [0, a] corresponds to the endpoint
t=a.

d) For t > 1, the first inequality becomes ct < t —log(1+1t), where ¢ = 1 —log 2. Both
sides are equal at t = 1, and we have inequality for the derivatives at this point. Hence,
it holds for all + > 1. For the interval 0 <t < 1, the inequality A(t) > ct? is given in c).

Finally, an application of Jensen’s inequality with the convex function A together
with A(€) < & leads to the last bounds of the lemma. O

3. HWI inequality and its sharpening

We now turn to the remarkable HWI inequality of F. Otto and C. Villani and state
it in full generality. Assume that the probability measure v on R™ has density
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dv(z) V(@)
dx

with a twice continuously differentiable V' : R™ — R.

Theorem 3.1. (See [29].) Assume that V" (x) > kI, for all z € R™ with some k € R.
Then, for any probability measure . on R™ with finite second moment,

D(ulv) < Wa(pulv) VI(ulv) = SW3 (. v). (3.1)

We refer to [14] for a simple proof of (3.1) based on optimal transport.

This inequality connects together all three important distances: the relative entropy
(which sometimes is denoted by H), the relative Fisher information I, and the quadratic
transport distance Ws. It may equivalently be written as

Dluly) < 5-1(al) + S35 W3 ,0) (32)

with an arbitrary € > 0. Taking here ¢ = &, one gets

D) < 5 T(ulv). (3.3)

If v = ~, we arrive in (3.3) at the logarithmic Sobolev inequality (1.1) for the Gaussian
measure, and thus the HWI inequality represents its certain refinement. In particular,
(3.1) may potentially be used in the study of the deficit in (1.1), as is pointed in Theo-
rem 1.1.

In the proof of the latter, we will use two results. The following lemma, reversing the
transport-entropy inequality, may be found in the survey by Raginsky and Sason [33],
Lemma 15. It is due to Y. Wu [40] who used it to prove a weak version of the Gaussian
HWI inequality (without the curvature term —1 W3 (X, Z) appearing in (1.7)). The proof
of Lemma 3.2 is reproduced in Appendix A.

For a random vector X in R™ with finite second moment, put

X, =X +VtZ (t>0),
where Z is a standard normal random vector in R™, independent of X.

Lemma 3.2. (See [40].) Given random vectors X and Y in R™ with finite second mo-
ments, for allt >0,

D(X,|V)) < - WE(X,Y).

|~

We will also need a convexity property of the Fisher information in the form of the
Fisher information inequality. As a full analog of the entropy power inequality (2.2), it
was apparently first mentioned by Stam [35].
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Lemma 3.3. Given independent random vectors X and Y in R™ with smooth densities,

1 S 1 n 1 (3 4)
I(X+Y)~ I(X) 1Y) '

Proof of Theorem 1.1. Let Z be standard normal, and let the distribution of X not be
a translation of  (in which case both sides of (1.5) and of (1.6) are vanishing).
We recall that, if Y is a normal random vector with mean zero and covariance matrix

021, then

D(X[Y) = h(Y) ~ h(X) + 55 (BIX]? - BIYP).

In particular,

D(X|2) = h(Z) ~ h(X) + 3 (BIX* - B|2]?),

where E|Z|? = n. Using de-Bruijn’s identity (2.3), £h(X;) = 3I(X;), we therefore
obtain that, for all t > 0,

D(Xi|2) = h(Z) = h(X0) + 5 (BIXP ~ EIZP)
= h(Z) = (X)) + g (B - B2
= (M2) - + % /(I(Z X;))dr + ﬁ(E\XF —E|Z)?)
0
D(X|2) + %/ X,)) dr - ﬁ(EW\Q —E|Z]).
0
Equivalently,
1
D(X|2) = D(X4|Zy) + = Z.))dr
o
+ 2(1: ) (E|X > —E|Z]?). (3.5)

In order to estimate from above the last integral, we apply Lemma 3.3 to the couple
(X,\/7Z), which gives
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Inserting also 1(Z;) = 7, we get
¢ ¢ 1)
n n
I(X;)—-1(Z;))dr < — d
/(( )~ 1(Z7)) dr /(n—i—TI(X) 1+T) 4
0 0
I(X
_Elong—t( )
2 (1+1)

Thus, from (3.5),

D(X|2) < D(XilZ1) + 5 log nnﬁlti(g) * 2(1t+t) (

E|X|* —n).
Furthermore, an application of Lemma 3.2 together with the identity

EX|? —n=I(X|2)-I(X)+n

yields
1 n n+tI(X)
D(X|2) < 5 W3 (X, Z) + Pl Ay
+ 2(1:0 (I(X|Z) - I(X) +n). (3.6)

As t goes to infinity in (3.6), we get in the limit
I(X
(X|2) - EA(Q - 1),
2 n

which is exactly the required inequality (1.5) of Theorem 1.1.
As for (1.6), let us restate (3.6) as the property that the deficit I(X|Z) —2D(X|Z) is
bounded from below by

D(X|Z) < 51

n+tI(X) t
n(l+t) 1+t

I(X|2) - %Wg(X, Z) —nlog (I(X|Z)-I(X)+n). (3.7

Assuming that X is not normal, we end the proof by choosing the value

Wa(X, Z)
1(X|Z) - Wy(X, Z)’

(3.8)

which is well-defined and positive. Indeed, by the assumption that I(X|Z) is finite,
Wo(X, Z) is finite as well (according to the inequality (1.4), for example). Moreover, the
case where /I(X|Z) = Wa(X, Z) is impossible, since then 2D(X|Z) = I(X|Z). But the
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latter is only possible, when the distribution of X represents a translation of v, by the
result of E. Carlen on the equality cases in (1.1) (cf. also Appendix C).

Putting for short W = Wy(X, Z), I = I(X|Z), Iy = I(X), we finally note that the
expression (3.7) with the value of ¢ specified in (3.8) turns into

w
I—W(\ﬁ—W)—nlog%—\ﬁ(l—fo—i-n)

Z(\/f—W)Q—nlog<1+E(I—O—1>>+nl(ﬁ—1>

i ena((5).

4. Sharpened transport-entropy inequalities on the line

Nowadays, Talagrand’s transport-entropy inequality (1.2),

SW3(,7) < D(uly), (41)

has many proofs (cf. e.g. [9]). In the one dimensional case it admits the following refine-
ment, which is due to F. Barthe and A. Kolesnikov.

Theorem 4.1. (See [5].) For any probability measure j1 on the real line with finite second
moment, having the mean or median at the origin,

%Wf(u,w) + iT’(ury) < D(ulv), (4.2)

where the optimal transport cost T’ is based on the cost function c'(x — z) = A( ‘f/g—;‘ ).

It is also shown in [5] that the constant i may be replaced with 1 under the median
assumption. Anyhow, the deficit in (4.1) can be bounded in terms of the transport
distance 7 which represents a slight weakening of W (since the function A(t) = ¢ —
log(t 4+ 1) is almost quadratic near zero).

In [5], the reinforced transport inequality above was only stated for probability mea-
sures with median at 0, but the argument can be easily adapted to the mean zero case.
For the sake of completeness, the proof of Theorem 4.1 is recalled in Appendix B. In
order to work with the usual cost function c(x — z) = A(|z — z|), the inequality (4.2)
will be modified to

%WQQ(LL,’Y) + %T(u,v) < D(uly) (4.3)
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under the assumption that g has mean zero. (Here we use the elementary inequality
A(ct) > A(t), for 0 < e < 1,t >0, cf. Lemma 2.3.)

As a natural complement to Theorem 4.1, it will be also shown in Appendix B that,
under an additional log-concavity assumption on g, the transport cost 7 in the inequal-

ities (4.2)-(4.3) may be replaced with W3. That is, the constant % in (4.1) may be

increased.

Theorem 4.2. Suppose that the probability measure u on the real line has a twice contin-
wously differentiable density ';—’;(x) = e V@) such that, for a given e >0,

v'(z) >e, ze€R. (4.4)

If p has mean at the origin, then with some absolute constant ¢ > 0 we have

(3 T emin{l, ﬁ})wfw,w < D(u}). (45)

Here, one may take ¢ = 1 — log 2.

Let us now explain how these refinements can be used in the problem of bounding the
deficit in the one dimensional logarithmic Sobolev inequality. Returning to (4.3), we are
going to combine this bound with the HWI inequality (3.1). Putting

W =Wa(u,v),  D=D(ulv), I=I(uly)),

we rewrite (3.1) as
I—-2D> (VI-W)%.

On the other hand, applying the logarithmic Sobolev inequality I > 2D, (4.3) yields
I>W?+ LT, where T = T(p,v). Hence,

1 2 T 2
— > 2 N — = 2 _ .
I-2D > (\ W24 47TT W) w < 1+ e 1)

Here, by the very definition of the transport distance, one has 7 < W2, so € = ﬁ <

ﬁ. This implies that /1 +e—1 > ce with ¢ =47 (/1 + ﬁ —1). Thus, up to a positive

numerical constant,

T2 1

In order to get a more flexible formulation, denote by p; the shift of the measure p,

pe(A) = u(A—t), ACR (Borel),
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which is the distribution of the random variable X + ¢ (with fixed ¢ € R), when X has
the distribution p. As easy to verify,

t2
D(puely) = D(uly) + 7 TEX,

1I( \)—1I(|)+t2+tEX
gt y) = S 1 ply 5 .

Hence, the deficit

6(p) = %I(ulv) — D(uly)

in the logarithmic Sobolev inequality (1.2) is translation invariant: d(u:) = d(p). Ap-
plying (4.6) to py with ¢ = — [@du(z), so that p, would have mean zero, therefore
yields:

Corollary 4.3. For any non-Gaussian probability measure p on the real line with finite
second moment, up to an absolute constant ¢ > 0,

TUD) Ly, @)

D(ply) + o5 <
R V7 TPy

where the optimal transport cost T is based on the cost function A(|x — z|), and where
t = [xdu(x). In particular,

D(upy) + S0 < ST (u)y). (4.8)

Here the second inequality follows from the first one by using W2 < 2D. It will be
used in the next section to perform tensorisation for a multidimensional extension. Note

that (4.8) may be derived directly from (4.3) with similar arguments. Indeed, one can
write

I—-2D>(KIT-W)*> (V2D - W)?

_ (@p-w2? _@D-w2)? T

(V2D+W)? = (2v2D)? ~ 1287°D*

thus proving (4.8) with constant ¢ = 1/(12872).

Let us now turn to Theorem 4.2 with its additional hypothesis (4.4). Note that the
property v” > 0 describes the so-called log-concave probability distributions on the real
line (with C2-smooth densities), so (4.4) represents its certain quantitative strengthening.
It is also equivalent to the property that X has a log-concave density with respect to the
Gaussian measure with mean zero and variance .
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Arguing as before, from (4.5) we have

[-2D> Wz(\/l +emin{l, 2} —1)%
Hence, we obtain:

Corollary 4.4. Let pu be a probability measure on the real line with mean zero, and satis-
fying (4.4) with some € > 0. Then, up to an absolute constant ¢ > 0,

D) + emin{1, e} W3(1,) < 3 T(), (4.9)

5. Proof of Theorems 1.3 and 1.4

As the next step, it is natural to try to tensorize the inequality (4.8) so that to extend
it to the multidimensional case.

If & = (21,...,2,) € R", denote by z1.; the subvector (x1,...,2;),4=1,...,n. Given
a probability measure u on R™, denote by 1 its projection to the first coordinate, i.e.,
p1(A) = u(AxR" 1) for Borel sets A C R. Fori = 2,...,n,let u;(dr;|z1.;—1) denote the
conditional distribution of the i-th coordinate under u knowing the first i — 1 coordinates
T1,...,T;—1. Under mild regularity assumptions on u, all these conditional measures are
well-defined, and we have a general formula for the “full expectation”

/h(x) du(z) = /h(xl, oy ) (dxp|T1m—1) - -« pa(dze|xr) p1 (day), (5.1)

for any bounded measurable function h on R™. For example, it suffices to require that
has a smooth positive density, which is polynomially decaying at infinity. Then we will
say that p is regular. In many inequalities, the regularity assumption is only technical
for purposes of the proof, and may easily be omitted in the resulting formulations.

The distance functionals D, I, and T satisfy the following tensorisation relations with
respect to product measures similarly to (5.1). To emphasize the dimension, we denote
by 7, the standard Gaussian measure on R"™.

Lemma 5.1. For any regular probability measure pu on R™ with finite second moment,

Diuha) = Dub) + 3 [ Dlplariv)in) dute),
Hhn) 2 1) + 3 [ 1nClerioln) duta),

T(pm) < Tlorm) + Y / T (a(ri—r), ) diu(a).



4128 S.G. Bobkov et al. / Journal of Functional Analysis 267 (2014) 4110—4138

Note that this statement remains to hold also for other product references measures
v™ on R™ in place of v, (with necessary regularity assumptions for the case of Fisher
information).

Applying the first two inequalities, we see that the deficit ¢ satisfies a similar property,

S(p) = 0(p1) + 2/5(Mi('|$1:i—1)) du(z). (5.2)

Proof of Lemma 5.1. The equality for the relative entropy is a straightforward calcula-
tion. We refer to Appendix A of [21] for a (general) tensorisation inequality for transport
costs. Below, we sketch the proof of the inequality involving Fisher information.

Let p be a regular probability measure on R" admitting a smooth density f with
respect to 7y,. Note that the first marginal fi of p on the first n—1 coordinates has density
f(xl:n,l) = f~f($1:n717 xn)y(dxy) and that p,(-|21.,—1) has density f(z,|T1m-1) =
f(@1m—1,20)/f(®1.n—1). We have

n—1 2 2
) = 3 [ @+ [P )

= Z/(/ N xlzn—laxn)%(dﬁﬂn)) Yrn—1(dr1:n-1)

+/I(M7l('|x1:n—1)|’71) ﬂ(d%‘l:n_l)
n—1 )
> ;/@}:f)(xlzn—l)’yn—l(dﬁﬂlm—l) +/I(Hn(|x1n—1)|'}/1) ﬁ(d‘rlzn—l)

= I(jily) + / I(ptn(Cf2rm—s) ) du(),

where the inequality holds by an application of Jensen’s inequality with the function
¥(u,v) = u? /v which is convex on the upper half-plane R x (0, 00). The proof is completed
by induction. O

Proof of Theorem 1.3. Let us apply the one dimensional result (4.8) with constant
c=1/(1287?%) in (5.2) to the measures p1 and p;(-|z1.4-1). Put t1 = [ 21 p1(dz1),

ti(x) =ti(z1,...,2-1) = /xz wi(drilxyi-1), x=(x1,...,2,) € R",

and denote by fi;(-|x1.4—1) the corresponding shift of p;(:|z1.,—1) as in Corollary 4.3:
i (-|z1.-1) = pi(-|21:i—1) —¢,- Then we have

2567T25([L) /1417’71 Z/TQ /7' |x1:i*1)”71) du(m)

,u1|71 D(fi(-|z1:i-1)|71)
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By Jensen’s inequality with the convex function ¥ (u,v) = u?/v (u € R,v > 0),

256m25(j0) > ) +Z (T (lrrien)om) du()?

D]y S D(i(-|x1:i-1)|n) dp(a)
> (T(,m) + 2o [ T(i(-|w1i1), 1) du(x))?
= D(ulm) + 2, [ D(a(|zria) ) du(z)

where the last bound comes from the inequality
n n n
S ) 2 w(Z z)
i=1 i=1 =1

which is due to the convexity of ¥ and its 1-homogeneity. Note that the first inequality
could also be proved by using Cauchy—Schwarz inequality.
Now consider the map T : R™ — R" defined for all x € R™ by

T(JZ) = (CEl - tl,xz - tg(xl), N tn(l‘l,xg, .o ,xn_l)).

By definition, T pushes forward p onto . The map T is invertible and its inverse U =

(u1,...,uy) satisfies

ul(x) =x1 +t1,

ug(x) = xo + to (ul(m)),

wi(w) =z + t (ur (@), ..., ui—1(2)),

Up(z) =z + tn(ul(x), e ,un,l(x)).
It is not difficult to check that gy = f3 and for all ¢ > 2, G;(:|z14-1) =
i (-lur(x), ..., up—1(x)). Therefore, since U pushes forward fi onto p,

T (i1, v1) + Z/T(ﬂi('|$1:i—l)7'yl) dp(z)
=T (1, 1) + Z/T(ﬂi('|u1(x)a cuim1 (@), m) dip(w)

=T ({1, M) + Z/T(ﬂi('m:i—l)ﬁl) di(z) > T (1, vn),
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where we made use of Lemma 5.1 on the last step. The same with equality sign holds
true for the D-functional. As a result, in terms of the recentered measure i, we arrive
at the following bound:

D(phym) + —ﬁ < S I(ulm)- (5.3)

Thus, we have established in (5.3) the desired inequality (1.10) with constant ¢ =

1
25672 ° U

Remark 5.2. In order to relate the transport distance T to W7, one may apply Lemma 2.3.
Following the very definition of the transport distances, it implies that

(1 - log 2) min{Wl(,u, V)7 W12(/’[/a V)} < T(M7 V) < W].(/j/? V))
for all probability measures p and v on R".

The proof of Theorem 1.4 will make use of the classical Prékopa—Leindler theorem,
which we state below.

Theorem 5.3. (See [31,52,26].) For a numbert € (0,1), assume that measurable functions
f,g9,h: R = R satisfy

h((1 =tz +ty) < (L —t)f(z) +tg(y), forallz,ye R

Then

1—t t
/efh(w &z > (/ef(z) dx) (/eg@) dy> _

Proof of Theorem 1.4. It is similar to the proof of Theorem 1.3. The main point is that,
if 1 has a smooth density f = e~ with respect to Lebesgue measure, with a V' such
that V"' > el,, for some e > 0, then the first marginal py has a density of the form e~*2
with v{ > €. Moreover, for each i = 2,...,n and all z € R", the one dimensional condi-
tional probability u;(-|1.,—1) has a density e vilzilTiio1) with (02022 )vi(zi|m1.4-1) > €.
Indeed, by definition of conditional probabilities,

vi(zilwrio1) = —10g</€_v(”“yi“:") dyit1 - "dyn> + w(Tri-1),

where w(z1,,-1) = log([ e~ V@uiovyin) dysdy; 4 - - - dy,) does not depend on z;. Since
V" > el,, for any ¢ = 2,...,n and any z € R", the function

g
(yiayiJrla teey yn) — V(xltiflvy’h s 7yn) - 5 yzz
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is convex. Thus defining, for ¢t € (0,1), x € R™ and a;,b; € R, the functions

€
f(yi+17 s 7yn) = V(‘Tlii—l’ Qs yi+1:n) - ia’?’

1>
9Wiv1,- - Un) = V(@1:-1,bis Yir1in) — §bz2’

A(Yists - yn) = V(21i-1, (1 — t)ai + thi, Yir1in) — %((1 —t)a; + tbi)Q,

one sees that

h((1 - t)yi+1:n + tZiJrl:n) < (1 - t)f(yi+1:n) + tg(zi+1:n>7 for all Y,z € R".

Therefore, applying Theorem 5.3 to the triple (f, g, h), one gets easily that
5
v (1= t)a; + thi|zri—1) < (1= t)vi(a;|zrio1) + to; (bs|w1ii-1) — 515(1 —t)(a; — b;)*.

Since v; is smooth, this inequality is equivalent to (9/0z;)%v;(x;|z1.i_1) > €. A similar
conclusion holds for v;. Therefore, p; and the conditional probabilities p;(+|x1.,—1) verify
the assumption of Corollary 4.4. Thus, applying the tensorisation formula (5.2), we get

§(u) > emin{l, e} (W;(ﬂl,’yl) + Z w3 (ﬁi('|$1:¢—1>7’71)>7

=2

where, as before, [i;(-|z1.;—1) is the shift of p;(-|x1.;—1) by its mean. Reasoning as in the
proof of Theorem 1.3, we see that the quantity inside the brackets is bounded from below
by WQQ(,Ha'Yn) o
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Appendix A. The reversed transport-entropy inequality

Here we include a simple proof of the general inequality of Lemma 3.2,

D(X4Y;) < —W3(X,Y), t>0,

S

where X and Y are random vectors in R™ with finite second moments.
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We denote by py the density of a random vector U and by py|v—, the conditional
density of U knowing the value of a random vector V' = v. Note that the regularized
random vectors X; = X + v/tZ have smooth densities.

By the chain rule formula for the relative entropy, one has

D(X,Y, X¢|X,Y)Y;) = D(X¢|Y;) + /D(pX,Y|Xt:v|pX,Y\Y,,:v)pXt (v) dv,
and therefore

On the other hand, we also have

D(X,)Y, X;|X,Y,Y;) = //D(pth(X,Y)=(a:,y)|th|(X,Y)=(x,y))pX,Y(xay) dxdy.

Now observe that px,|(x,y)=(z,y) is the density of a normal law with mean z and
covariance matrix tI,,, and similarly for py,|(x yv)=(z,y)- But

|z —y|?

D(x +VtZ|ly+VtZ) = 5

SO
1 2 1 2
D(X,)Y, Xy|X,Y,Y;) = % |z —y|*px.y(z,y) dedy = 2_tW2 (X,Y),
where the last equality follows by an optimal choice for the coupling density of X and Y.
Appendix B. Reinforced transport-entropy inequalities

In this section, we explain how to derive Theorem 4.1 in the form (4.3).

Proof of Theorem 4.1. To derive the inequality (4.3) for probability measures with mean
zero, we follow an argument of [5]. Let p be a probability measure on R such that D(u|7y)
is finite and consider the monotone rearrangement map 7' transporting v onto p. It is
defined by T'(z) = F, ' o F,(x), where F,(2) = p(—oc,z] and F,(z) = v(—o0,z] are
the corresponding distribution functions, and F,;'(t) = inf{z € R : F,(x) > t} is the
generalized inverse of F}, (defined for 0 < t < 1). It is well known that T" pushes forward
~v on u and achieves the minimal value in the optimal transport problem:

W2 (1) = / (T(x) - 2)° dy(a).

The starting point is the following inequality going back to Talagrand’s paper [36]
(see Eq. (2.5) of [36]):
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Diu) = 3WE ) + [ (T'(2) = 1= o T"(@)) (o)

v

W)+ [ AT @)~ 1]) dof), (B.1)

where the second inequality comes from the fact that A(z) > A(|z]) for all z > —1. On
the other hand, = is known to satisfy the Cheeger-type analytic inequality

A 15 =mnlar< 7] ay (B.2)

with optimal constant A = \/g (see e.g. Theorem 1.3 of [10]). Here, f : R — R may

be an arbitrary locally Lipschitz function with Radon-Nikodym derivative f’, and m(f)
denotes a median of f under 7. According to Theorem 3.1 of [10], (B.2) can be generalized
as

[tz -me)av< [ Llews ) d (B.3)

with an arbitrary even convex function L : R — [0, 00), such that L(0) =0, L(t) > 0 for
t > 0, and

T
Cyr, = sSu
L= L)

< 00,

where L'(t) may be understood as the right derivative at t.
We apply (B.3) with L(t) = A(|¢]) = |t| — log(1 + |¢]) in which case ¢f, = 2, so that

[als=mnar < [a@lr)m) b (B.4)

It will be convenient to replace here the median with the mean v(f) = [ fdy. First
observe that, by Jensen’s inequality, (B.4) yields

A(p(H) = mn) < [ A1) d. (B.5)

Hence, using once more the convexity of A together with (B.4)—(B.5) for the function
2f, we get

[adr =y <5 [ A@lr-mp)dr+ 550 - m(p)

< /A(4]f’\/)\) .
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Equivalently,

[atrnarz [a(317-201) o

To further simplify, one may use the lower bound a) of Lemma 2.3 which yields

/A(If’\) dy 2 G)Q/A(If =) d

It remains to apply the latter with f(x) = T'(x) — 2 when estimating the last integral in
(B.1). Since p and 7 have mean zero, this gives

D) = W2 () + 5 [ AT - o) dr(a),

and the last integral is certainly greater than (and actually equals to) T (p,v). O

Proof of Theorem 4.2. Let us return to the inequality (B.1), i.e

D) > W3 / A(T'(z) — 1) dr(2). (B.6)

The basic assumption (4.4) ensures that 7' has a Lipschitz norm < L\/_ so T'(z) < %
Using in (B.6) the lower quadratic bounds on A given in b) and ¢) of Lemma 2.3, we
obtain that

Diub) 2 WE(n7) + (o) [ (') ~1)° (o), (B.7)
where
1 A(gz—1)
0(5)25, for e > 1, C(E):W, for0 <e< 1.

On the other hand, applying the Poincaré-type inequality for the Gaussian measure

Var, (f) < / 2y

with f(z) = T'(z) — z, together with the assumption that [z du(z) = [T(x)dy(z) =0,
the last integral in (B.7) can be bounded from below by

@ o) ) = Wi ).

It remains to use, for 0 < & < 1, the bound A(a) > (1 —1log2) min{a, a?}. The inequality
(4.5) is proved. O
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Appendix C. Equality cases in the logarithmic Sobolev inequality for the standard
Gaussian measure

In this last section, we show how Theorem 1.3 can be used to recover the following
result by E. Carlen [11].

Theorem C.1. (See [11].) Let u be a probability measure on R™ such that D(u|y) < co.
We have

1
D(uly) = 51 (uly),
if and only if u is a translation of .

In what follows, we denote by S,, the set of permutations of {1,...,n}. If u is a
probability measure on R™, we denote by u, its image under the permutation map

(xlv .. 'axn) = (xa(l)a s axo(n))'

If 1 has density f with respect to the standard n-dimensional Gaussian measure 7, then
the density of u, with respect to «y is given by

fg(xl, N ,xn) = f(on.—l(l), N ,.To-—l(n)).

Obviously,

I(poly) = I(ply) and  D(us|y) = D(uly).

Hence, we have the following automatic improvement of Theorem 1.3.
Theorem C.2. Let X be a random vector in R™ with law p. Then,

T2(fie,y) _ 1
D +cmax ———=> < =T ,
(ly) +emax = < 510

where fig is the law of the random vector Y7 defined by

VP = Xo) — B(Xo ()| Xo@ys -+ Xo(im1))-
Proof of Theorem C.1. To avoid complicated notations, we will restrict ourselves to the
dimension n = 2. We may assume that p has a smooth density p with respect to the
Lebesgue measure such that D(u|y) = $I(p|y) < co. Necessarily, p has a finite second
moment, and moreover, i, =7, for all o € Sy, i.e., for o =id = (12) and o = (21).
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For a random vector X with law u, put m; = EXy, ms = EX5, a(X;) = E(X3| X))
and b(X3) = E(X;|X2). The probability measure v = [iiq represents the image of p
under the map (z1, z2) — (21 — my, 22 — a(x1)). It then easily follows that

for almost all (z1,22) € R?. Since also v = Fi(2,1), the same reasoning yields

Py, 12) = % eXP<—%($2 —mg)? — %(961 - b(xQ))2>7

for almost all (z1,x2) € R?. Therefore, for almost all (z1,z2) € R?, it holds

(z1 —m1)* + (22 — a(xl))2 = (za —m2)® + (21 — b(l’g))z.

Let us denote by A the set of all couples (z1,z2) for which there is equality, and for
x1 € R, let Ay, = {z2 € R : (x1,22) € A} denote the corresponding section of A. By
Fubini’s theorem,

O:[RQ\A]:/\R\Ax1|dz1,

where | - | stands for the Lebesgue measure of a set in the corresponding dimension.
Hence, for almost all 21, the set R\ A4,, is of Lebesgue measure 0. For any such z1,

2x2(ma — a(z1)) + a(z1)® —m3 + (x1 —m1)? >0, Vay € A,,.

Thus, a(z1) = ma (otherwise letting zo — +oo would lead to a contradiction). This
proves that a = my almost everywhere, and therefore, the random vector (X1 —EX;, Xo—
EX>) is standard Gaussian. But this means that p is a translation of v. O
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