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ABSTRACT. The classical Sobolev and Escobar inequalities are embedded into the same one-
parameter family of sharp trace-Sobolev inequalities on half-spaces. Equality cases are charac-
terized for each inequality in this family by tweaking a well-known mass transportation argument
and lead to a new comparison theorem for trace Sobolev inequalities. The case p = 2 corre-
sponds to a family of variational problems on conformally flat metrics which was previously
settled by Carlen and Loss with their method of competing symmetries. In this case minimizers
interpolate between conformally flat spherical and hyperbolic geometries, passing through the
Euclidean geometry defined by the fundamental solution of the Laplacian.

1. INTRODUCTION

1.1. A variational problem interpolating the Sobolev and Escobar inequalities. The
goal of this paper is to illustrate a strong link between the Sobolev inequality on R"

* np
[Vullzegny = Sllullpor@ny "= np’ (1.1)
and the Fscobar inequality on the half-space H = {x1 > 0}
(n—1p
HVUHLP(H) > F Hu||LP#(8H) p# = ni—p’ (1.2)

where n > 2, p € [1,n), and S and E denote the optimal constants. These classical sharp
inequalities both arise as particular cases of the variational problem

(1) = 80(T) = inf {|Vull o)+ [0l ey = 1 Nl i oy =T} T 20, (13)

with 7" = 0 in the case of (1.1), and with T" = T, for a suitable T > 0 in the case of (1.2). Our
main result (consisting of Theorems 1.1 and 1.2 below) characterizes the minimizers of ®(7") for
every 1" > 0 and allows one to describe the behavior of ®(7') for every T > 0.

The cases p = 2 and p = 1 have interpretations in conformal geometry and in capillarity
theory respectively. In particular, when p = 2, (1.3) amounts to minimizing a total curvature
functional among conformally flat metrics on H — see (1.26) below. An interesting feature of this
problem is that the corresponding minimizing geometries change their character from spherical
(for T € (0,Tg)) to hyperbolic (for T' > Tg).

The characterization of minimizers in (1.3) when p = 2 is due to Carlen and Loss. In [CL94]
they deduce this result by an elegant application of their method of competing symmetries.
The competing symmetries in play are: (1) the operation of spherical decreasing rearrangement,
and (2) the composition of a pull-back by inverse stereographic projection from R™ to the n-
dimensional sphere S”, a rotation on S”, and a final push-forward by stereographic projection.
The use of conformal invariance seems to pose a non-trivial obstacle to the applicability of this
approach when p # 2. From this point of view, our use of mass transportation for extending
the Carlen—Loss result to the full range p € (1,n) seems appropriate.

Let us start by setting our terminology and framework, focusing on the case p € (1,n). We
work with locally summable functions € L{ (R™) that are vanishing at infinity, that is, |{|u| >

loc
t}| < oo for every ¢t > 0. If Du denotes the distributional gradient of u, then the minimization



2 MAGGI AND NEUMAYER

in (1.3) is over functions with Du = Vudzx for Vu € LP(H;R"™). For every such function, the
Sobolev inequality (1.1) implies that uw € LP"(R™). The constant S = S(n,p) > 0 appearing in
(1.1) is, by definition, the largest possible constant. It can be computed by exploiting the fact,
proven in [Aub76, Tal76], that equality holds in (1.1) if and only if there exist A > 0 and z € R"
such that

w(z) = APP UGNz — 2)) Vo eR", (1.4)
where

Ug(z) = (1+ |z|/)P~™/P gz cR™. (1.5)

(Here, as usual, p’ = p/(p—1).) The Escobar inequality has a similar meaning, with H replacing
R™. Again, E = E(n,p) > 0 denotes the largest admissible constant in (1.2). Equality holds in
(1.2) if and only if there exist A > 0 and z € R™ with z; < 0 such that

w(x) = AP UL Nz —2))  VeeH, (1.6)
where Uf is the fundamental solution of the p-Laplacian on R™:
Up(z) = |z|P=/@=D 2 e R™\ {0}. (1.7)

Inequality (1.6) for p = 2 was proved in its sharp form, and roughly at the same time, by
Beckner in unpublished work (later appearing in expanded form as [Bec93]) and by Escobar in
[Esc88]. In [Naz06], by means of mass transportation techniques, the sharp inequality is proven
by Nazaret for every p € (1,n). The characterization result is still missing in [Naz06], but this
only depends on some minor technical points that are filled here. Our terminology of calling
(1.6) the Escobar inequality is thus partially informative of the actual history of the problem,
and is just motivated by the facts that Escobar conjectured in [Esc88] the optimal functions for
every p € (1,n) and that in [Esc92] he developed the geometric applications of (1.6).

Referring to the monograph [Maz11] for a broader picture on Sobolev-type inequalities, we
now pass to the starting point of our analysis, which is the realization that (1.1) and (1.2) can
be “embedded” in the family of variational problems (1.3). Indeed:

(a) The Sobolev inequality is essentially equivalent to the variational problem ®(7") with the
choice T'= 0. Indeed, if u = 0 on OH, then by applying (1.1) to the zero extension of u outside
of H, we find that ®(0) > S. Next, by considering an appropriate sequence of scalings as in
(1.4) multiplied by smooth cutoff functions, we actually find that

B(0)=S.

The characterization of equality cases in (1.1) implies that ®(0) does not admit minimizers. How-
ever, a concentration-compactness argument shows that every minimizing sequence is asymp-
totically close to a sequence of optimal functions in the Sobolev inequality that is either con-
centrating at an interior point of H or whose peaks have distance from 0H diverging to infinity.
From this point of view, we consider the variational problem

§ = inf {IVull o) s lull o oy = 1}
to be essentially equivalent to ®(0).

(b) The Escobar inequality boils down to the variational problem ®(7') corresponding to T' = Tg
for the constant
HUEHLp#({xlzl})

T =Tg(n,p) = (1.8)

||UEHLP*({.Z‘1>1}) .
Indeed, a simple scaling argument shows that, for every function u(x) as in (1.6), one has
HU’HLP# (8H)

=1F
el o 2y
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independently of the choices of A and, more surprisingly, of z. Thus, by the definition of Tr and
the characterization of equality cases in (1.2), we have

HUHLP#(aH) =Tg for every u optimal function in (1.2) with |Jul[jpx gz = 1.

As a consequence,

o(Tg)=F,
and (the variational problem defined by) the Escobar inequality is equivalent to (1.3) with
T="Tg.

1.2. What is known about ®(7'). As already noticed in Section 1.1, a full characterization
of ®(T') in the important case p = 2 was already given by Carlen and Loss in [CL94]. The
situation is quite different when p # 2. We now collect the information that, to the best of our
knowledge, is all that is presently known about ®(7"). As we have just seen, ®(0) = S by the
Sobolev inequality, and we have a global linear lower bound

®(T)>ET VT >0, (1.9)

with equality if T'= T, thanks to the Escobar inequality. Another piece of information comes
from the validity of the gradient domain inequality (see [MV08, Section 7.2] for the terminology
adopted here) on H:

IVl oy > 27 S |l o (a1 (1.10)
with equality if and only if there exists A > 0 such that
w(x) = A\"P/PUg(Az) Vo e R

The validity of (1.10), with equality cases, follows immediately by applying the Sobolev in-
equality (1.1) to the extension by reflection of u to R™. The gradient domain inequality implies
that

®(T)>27"s, VI >0 (1.11)
with equality if and only if 7= Ty where
1Usll ot (o0
0= ——""T""".
HUSHLP*(H)

As we will prove later on (see Proposition 3.2(i)),
Ty <Tg,
while clearly (by applying (1.10) to an optimal function for (1.2))
B(Ty) =27 S < E = &(Tx). (1.12)

Next, we notice that, thanks to the divergence theorem and Hoélder’s inequality, for every non-
negative u that is admissible in ®(7), we have

# # H#_ * /o]
/ uP” = / uP” (—er) vy = p#/ " TN =Vu) cep < p#HquLp(H) ||u||ipéle)
oH oH H

where Holder’s inequality must be strict (otherwise, v would just depend on 1, and thus could
not satisfy u € LP"(H)). As a consequence, we find that, with strict inequality,

O(T) > — VT >0. (1.13)
Finally, given any open connected Lipschitz set 2 C R", let us set

0o (T) = int { [Vl ooy« [0l @y = 1l i oy =T} T 20,
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(so that @ = ® by (1.3)), and define
)

where P(Q) and |Q2| denote the perimeter (i.e., the (n—1)-dimensional measure of the boundary)
and volume of €. With this notation, the Fuclidean isoperimetric inequality takes the form

1SO (Q) > ISO (By), (1.14)

with equality if and only if Q = Br(z) = {y € R" : |y — x| < R} for some z € R™ and R > 0.
The following trace-Sobolev comparison theorem was proved in [MVO05]:

Oo(T) > &p,(T), VIe [o,xso (By)YP*], (1.15)

with the additional information that: (i) if 0 < T < ISO (B))Y?", &q(T) = ®5,(T), and
®o(T) admits a minimizer, then € is a ball; (ii) ®p, is strictly concave (and decreasing) on
[0,ISO (Bl)l/p#]. Notice that (1.15) cannot hold on a larger interval of T's: indeed, ®p, (7)) =0
forces T = ISO (B;)Y/?”, and so if € is not a ball and thus ISO (€2) > ISO (By), then

O, (ISO (Q)1/77) > 0 = D (ISO ()/77) .

This said, we can apply (1.15) with Q@ = H to obtain an additional lower bound on ® on the
interval [0,1SO (By)Y/7"].
The constant lower bound given in (1.11) is actually stronger than the other three lower
bounds for some values of T'. Indeed, there exists § > 0 such that
"
O(Tp) > max {1[0,19,0 eyt (D)2, (1), BT~ } it [T~ Tp| < 4. (1.16)

By continuity, it suffices to check this assertion at T' = Tj, and since (1.13) is strict for every
T > 0, we only need to worry about (1.9) and (1.15). The fact that ®(Tp) > ®p,(Tp) if
Ty < ISO (B1)Y?" follows by property (i) after (1.15) and from the existence of a minimizer
for ®(Ty) shown in Theorem 1.1 below. At the same time, ®(7y) > E Tj, for otherwise, the
explicit minimizer in ®(71p), that is the “half-Sobolev optimizer” Ugg (see (1.17) below), would
be optimal in (1.2), contradicting the characterization of equality cases for (1.2) (which is already
implicitly contained in [Naz06], and is rigorously established in here). This proves (1.16). We
thus find the qualitative picture of the known lower bounds on ®(7") depicted in Figure 1.

1.3. Main results. Our main result consists of characterizing minimizers in ®(7") for every
T > 0, and then using this knowledge to give a qualitative description of the behavior of ®(7T').
The characterization result involves the following three families of functions:

Sobolev family: Let Ug be defined as in (1.5) and set, for every ¢ € R,
Us'(aj - tel)

Ugi(z) = - r e H, 1.17
540 = [T5Gd — ten o an (L17)

and
o) = Wsallpr oy Gs(t) = I9Usi Loy - (1.18)

Thus, Us,; corresponds to translating the optimal function Ug in the Sobolev inequality so that
its maximum point lies at signed distance ¢ from 9H, then multiplying the translated function
by a constant factor to normalize the LP"-norm in H to be 1.

Escobar family: Letting Ug be as in (1.7), we set for every ¢t < 0
UE (l‘ - tel)

Ug:(z) = - re H. 1.19
24 = T — ) e (1.19)
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FIGURE 1. A qualitative picture of the known lower bounds on ®(T"). By combining
the Sobolev and Escobar inequalities with the gradient domain inequality (1.10), the
divergence theorem lower bound (1.13), and the trace-Sobolev comparison theorem (1.15)
we conclude that ®(T') lies above the gray region. The picture gives sharp information
only for three values of T', namely 0, T, and Ty, which are depicted by black squares.
We also mention that numerical computations indicate the validity of Ty < ISO (B;)"/ r*
for every n and p. We shall not give a formal proof of this fact, as it plays no role in our
analysis.

As noticed before, a simple computation (factoring out |t| from |x — te;| and then changing
variables y = —x/t) shows that the trace and gradient norms of the Ug; are independent of
t < 0, and we set

WUBl Lo oy = T » IVUE tllr () = GE (1.20)

for these constant values. Each function Ug; is thus obtained by centering the fundamental
solution of the p-Laplacian outside of H, and then by normalizing its LP"-norm in H.

Beyond-FEscobar family: We consider the function

Upp(z) = (JzP —1)P™/P |z > 1, (1.21)
and define, for every t < —1,
UBE(:E — tel)
UBE’t(ac): - re H.
|Upe(id — te1)| Lo (i)
Correspondingly, for every ¢t < —1, we set
Tpe(t) = Ukt 1ot (o Gpe(t) = VUsE | Ly (m) - (1.22)

As the name of this family of functions suggests, we later prove that Tgrg(t) > Tg for every
t < —1, so that {Upg(t)}+<—1 enters the description of ®(T") for T' > Tg. Notice that (1.21)
defines a function on the complement of the unit ball. The function Upg; is thus obtained by
centering this unit ball outside of H, precisely at distance |t| from 0H, and the by normalizing
its tail to have unit LP -norm in H.

Theorem 1.1 (Characterization of minimizers of ®(T")). If n > 2 and p € (1,n), then for
every T > 0, there exists a minimizer in ®(T) that is unique up to dilations and translations
orthogonal to e1. More precisely:
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FIGURE 2. A qualitative picture of Theorem 1.2, which improves on the situation de-
picted in Figure 1. First, since in Theorem 1.1 we have proved that ®(T') always admits
minimizers, we are sure that ®(T) > &g, (T) for every T € [0,ISO (B;)'/#"], that is to
say, the comparison theorem (1.15) is never optimal (but at 7' = 0). Notice also that
the divergence theorem lower bound (1.13) turns out to be sharp, and is asymptotically
saturated by the functions Upg+ ast — 17.

(i) the function Ts(t) is strictly decreasing on R with range (0,Tg) and with Tg(0) = Ty <
Tg; in particular, for every T € (0,Tg), there exists a unique t € R such that

T=Ts(t) &T)=Gs(t) (1.23)

and Usy uniquely minimizes ®(T') up to dilations and translations orthogonal to e;;

(ii) if T = Tg, then, up to dilations and translations orthogonal to e, {Ug+ : t < 0} is the
unique family of minimizers of ®(Tg);

(iii) the function Tpg(t) is strictly increasing on (—oo, —1) with range (Tg,+00); in partic-
ular, for every T > Ty there exists a unique t < —1 such that

T = TBE(t) (I)(T) = GBE(t) (1.24)
and Upgt uniquely minimizes ®(T) up to dilations and translations orthogonal to e;.

Theorem 1.1 provides an implicit description of ® on [0,00), and extends the Carlen—Loss
theorem [CL94] from the case p = 2 to the full range p € (1,n). Notice that an implicit
description of ®p, on the interval [0,ISO (B1)Y/?"] was obtained in [MVO05], and was at the
basis of the further results obtained therein. (No characterization of ®p, for T' > ISO (B;)Y P
seems to be known.) Starting from the characterization of ® obtained in Theorem 1.1, we can
obtain a quite complete picture of its properties, which is stated in the next result and illustrated
in Figure 2.

Theorem 1.2 (Properties of ®(T")). If n > 2 and p € (1,n), then ®(T) is differentiable on
(0,00), it is strictly decreasing on (0,Tp) with ®(0) = S and ®(Ty) = 27" S and strictly
increasing on (T, 00) with

"

(T) = — + o(1) as T — 0. (1.25)

p
Moreover, ®(T) is strictly convex on (Ty, +00), and there exists Ty € (0,Ty) such that ®(T) is
strictly concave on (0,T}).

We see from (1.25) that the lower bound (1.13) is saturated asymptotically as 7' — oco. A
simple but interesting corollary of the characterization result obtained in Theorem 1.1 is the
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following comparison theorem, which is somehow complementary to (1.15), the main result in
[MV05].

Corollary 1.3 (Half-spaces have the best Sobolev inequalities). If 2 is a non-empty open set
with Lipschitz boundary on R™, then

Po(T) < (T) VT >0.

As it may be expected, the proof of Theorem 1.1 is based on a mass transportation argument
in the spirit of [CENV04]. As we give more details on this point at the beginning of Section 2,
we now comment on the meaning of these theorems in the geometrically relevant cases p = 2
and p = 1.

1.4. The special case p = 2. In this case, which implicitly requires n > 3, (1.3) can be
reformulated as a family of minimization problems on conformally flat metrics on H,

\I/(P):inf{/HRudvolu—i—Q(n—l)/aHhudau:volu(H):l,Pu(H):P} P >0, (1.26)

which is related to the Yamabe problem on manifolds with boundary studied in the classical pa-
pers [Esc88, Esc92]. Here, we view H as a conformally flat Riemannian manifold with boundary,
endowed with the metric u*/("=2) dz:. The volume and perimeter of a set Q C H with respect
to this metric are computed as

volu(Q):/ u? dr, Pu(Q):/ u dH (1.27)
Q o0

while R, (x) and h,(z) stand, respectively, for the scalar curvature of (H,u* (=2 dz) at = € H,

and the mean curvature of 0H in (H, ut/(n=2) dz) at x € 0H computed with respect to the outer

unit normal vy to H. Explicitly,

4(n—1) Au W 2 1 ou
n—2 unt2)/(n=2)" Y =2 yn/(n=2) 9xq

An integration by parts thus gives

/|Vu\2 = —/ uAu—/ u%
H H o 0x1

n—2 / n—2
= — R, dvol , + —— hy doy, -
4n—1) Jy 2 Jom

In this way, we see the equivalence of the problems (1.3) when p = 2 and (1.26) through the
identities

Ry =— (1.28)

4(n—1)

n—2

d@(T) = (4n -2 ))1/2 lII(Tzu)l/z U(P) = q)(Q)(Pl/Qﬁ)Q’

(n—1
A standard argument shows that if u is a positive minimizer for ®(7") (with a generic p € (1,n)),
then there exist A\, € R such that

—Apu = AuP 1 in H
—|VulP~20,,u = ocu?” "1 on OH .

This basic fact, applied with p = 2, implies that every minimizer in the variational problem
(1.26) is a conformally flat metric on H with constant scalar curvature and with boundary of
constant mean curvature. By [CL94, Theorem 3.1], or with an alternative proof, by Theorem 1.1
with p = 2, every minimizer actually has constant sectional curvature. Indeed, as a by-product
of the characterization of minimizers of {®(7")}7r>0, we deduce that, as P increases from 0 to
Py = Tg, minimizing metrics in (1.26) correspond to spherical caps of decreasing radii rescaled
to unit volume. Their sectional curvature will be constant and positive along the way, while
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the constant mean curvature of the boundaries will initially be negative and then change sign
in correspondence to hemispheres (P = Py = TOQu). Then, as P increases from Pg to +oo,
minimizing metrics in (1.26) correspond to suitable sections of the hyperbolic space, all with
constant negative sectional curvature and constant positive mean curvature of the boundary.
Thus, we have a transition from spherical to hyperbolic geometry along minimizing metrics in
(1.26). These results are summarized in the following statement:

Theorem 1.4 (Theorem 3.1 in [CL94] or Theorem 1.1 with p = 2). For each P > 0, a minimiz-
ing conformal metric gp exists in (1.26) and is given, uniquely up to dilations and translations
orthogonal to ey, by

Ué/t(n_m dx for some t € R if P €(0,Pg),
Ué{t(nd) dx for any t <0 if P= Pg,
Ué/E(z_m dx for some t < —1 if P € (Pg,00).

For P € (0,Pg), (H,gp) is isometric to a spherical cap (X,g) with the standard metric
induced by the embedding S™ — R" 1 whose radius is determined by P; consequently, it has
constant positive sectional curvature. The mean curvature of OH is constant and negative for
O<P<PF= TO211 and is constant and positive for Py < P < Pg.

For P = Pg, (H,gp) has zero sectional curvature and constant positive mean curvature of
OH.

For P € (Pg,00), (H,gp) has constant negative sectional curvature and is therefore a model
for hyperbolic space. The mean curvature of OH is constant and positive.

1.5. The special case p = 1. In this case, the minimization in (1.3) takes place in the class of
those u € LIIOC(H ), vanishing at infinity, and whose distributional gradient Du is a measure on
H with finite total variation, |Du|(H) < co. We thus consider the problems

o(T) = inf {|Dul(H) : |[ull grn-vary = 1 Jllprom =T} T >0, (1.29)

In the restricted class of characteristic functions u = 1x for X C H, this is the relative isoperi-
metric problem in H with an additional constraint (aside from the unit volume constraint) on
the contact region between the boundary of X and the boundary of H. In the notation of
distributional perimeters, this restricted problem takes the form

Doy (T) = int {P(X;H) X CH,|X|=1,P(X;0H) = T} T>0, (1.30)

where P(X;A) = H" (AN 0X) whenever X is an open set with Lipschitz boundary. The
unique minimizers in (1.30) are obtained by intersecting H with balls (of suitable radius and
centered at suitable distance from 0H); see, e.g., [Magl2, Theorem 19.15], which also describes
the relevance of (1.30) in capillarity theory. In the original problem (1.29), one obtains scaled
versions of the characteristic functions of these sets as minimizers; precisely, u is a minimizer in
(1.29) if and only if u(z) = \» ! 1x(Ax) for some A > 0 and X a minimizer in (1.30). When
T =0, (1.30) is simply the Euclidean isoperimetric problem, and (1.29) is the Sobolev inequality
on functions of bounded variation. Notice that the Escobar inequality, in the case p = 1, takes
the simple form

[Dul(H) > ||ull 21 om) (1.31)
or, in more geometric terms, that is, for u = 1x with X C H,

P(X;H) > P(X;0H).
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Along the lines of (1.13), this follows by simply applying the divergence theorem on X to the
constant vector field T'(x) = e; to get

0:/ div(el):/ VX-el—i—/ (—e1)-e1 < P(X;H)— P(X;0H)
X HNoX OHNOX

where the inequality is strict as soon as |X| > 0. The proof of (1.31) is analogous, and in
particular, there is no equality case in (1.31) (i.e., a non-zero function realizing equality). In the
case p = 1, Theorems 1.1 and Theorem 1.2 take the following form.

Theorem 1.5. For everyn > 2 and T > 0 there exists a minimizer in (1.29), which is given,
uniquely up to dilations and translations orthogonal to e1, by

reH

1p,(x —tey)
Ug(x) = !
) = i = ten L wem

for some t € (—1,1). The function ®(T) defined by (1.29) is a smooth function of T > 0 given
by the parametric curve

O(Ts(t)) = Gs(t) —1l<t< -1,
where Ts(t) = ||Ustllpiom and Gs(t) = [DUsy|(H). If we set Ty = Ts(0), then ®(T') is
strictly decreasing on (0,Ty) and strictly increasing on (Tp,00), with ®(0) = ISO (By) and
O(Tp) = 27Y/"ISO (By). Moreover, ® is strictly convex on (Tp, o), there exists T, € (0,Tp)
such that ®(T) is strictly concave on (0,Ty), and ®(T) =T + o(1) as T — oo.

We note that in the case p = 1, we have a single minimizing family, corresponding to the
Sobolev family of the case p € (1,n), but no Escobar or beyond-Escobar families. This is a
reflection of the fact that, as it can be easily proved,

lim Tg(n,p) = .
Jlim, B(n,p) =00

This fact indicates that no analogues of the Escobar or beyond-Escobar families exist for p = 1.
In the same vein, one notices that the ® curve asymptotically has the same slope (equal to 1)
as the (limit position as p — 17 of the) Escobar line.

1.6. Organization of the paper. In Section 2, we use a mass transportation argument to
prove a family of inequalities which will serve as a key tool for proving the main results. In
Section 3, we prove Theorems 1.1, 1.2, and 1.5. Finally, in Appendix A, we address some
technical points related to the mass transportation argument.

Acknowledgments. We thank Eric Carlen and Michael Loss for their advice concerning [CL94],
and an anonymous referee for some valuable suggestions. RN supported by the NSF Graduate
Research Fellowship under Grant DGE-1110007. FM supported by the NSF Grants DMS-
1265910 and DMS-1361122.

2. MASS TRANSPORTATION ARGUMENT

The starting point of our analysis is the mass transportation proof of the Sobolev inequal-
ity from [CENVO04]. This argument, whose origin can be traced back to [Kno57, MS86], was
exploited in [MVO05] to prove a parameterized “mother family” of trace Sobolev inequalities
on arbitrary Lipschitz domains, leading to the sharp comparison theorem stated in (1.15). In
[Naz06], this method of proof is adapted to obtain the Escobar inequality for every p € (1,n). It
is important to mention that, as already shown in [CENV04] (see also [AGK04, MV08, Ngul5]),
this optimal transportation argument can also be applied to a very interesting special family
of Gagliardo—Nirenberg inequalities, having some Faber-Krahn and log-Sobolev inequalities as
limit cases. We also recall that mass transportation arguments work for proving Sobolev-type



10 MAGGI AND NEUMAYER

inequalities not only on half-spaces, but also on convex cones; see for example [FI13] in the case
p =1, and [MVO08, Theorem 6] and [Naz10] when p € (1,n).

At the core of this paper is a new iteration of this by-now-classical mass transportation
argument. This iteration lies in between the ones of [MV05] and [Naz06]. In Theorem 2.1 we
implement the same trick introduced in [Naz06], namely subtracting a unit vector from the
Brenier map, but with the seemingly harmless addition of an intensity parameter t. (To be
precise, the argument in [Naz06] corresponds to the choice ¢ = —1 in the proof of Theorem 2.1.)
This simple expedient leads to obtain a new parameterized “mother family” of trace-Sobolev
inequalities on the half-space, whose equality cases (see Theorem 2.3 below) are given by the
functions Ugy, Ug¢ and Upg, introduced in (1.17), (1.19) and (1.21). This means that each
inequality in the mother family provides a sharp trace-Sobolev bound, which thus agrees with
®(T) for a specific value of T' depending on t. By adopting the same point of view of [MV05],
where the ®-function of the ball was computed for a special range of T, in Section 3 we exploit
this implicit description of ®(T') in order to prove Theorem 1.1.

Let us now recall some facts from the theory of optimal transportation. Given a (Borel
regular) probability measure g on R™ and a Borel measurable map T : R” — R”™, the push-
forward of p through T is the probability measure defined by

T#u(A) = u(T7(4)) VACR"

As a consequence of this definition, for every Borel measurable function £ : R™ — [0, o] we have

EdTH#u = EoTdu. (2.1)
Rn R™

If F'dx and Gdx are absolutely continuous probability measures on R"™, then the Brenier-
McCann theorem (see [Bre91l, McC97] or [Vil03, Cor. 2.30]) ensures the existence of a lower
semicontinuous convex function ¢ : R™ — R U {+o0} such that

(Vo)#F dx = Gdx. (2.2)

By convexity, ¢ is differentiable a.e. on the open convex set €2 defined as the interior of {¢ < oo},
its gradient satisfies

Vi € (BV N L) (2R,
and F'dz is concentrated on 2 with

spt(G dx) = Vp(spt(F dz)), (2.3)

thanks to (2.2). The map T = Vy is called the Brenier map between F dx and G dz, and, as
shown in [McC97] (cf. [Vil03, Theorem 4.8)), it satisfies the Monge-Ampere equation

F(z) = G(Vy(x)) detVp(z) a.e. on spt(F dz). (2.4)

Notice that the distributional gradient DT of T is an n x n-symmetric tensor valued Radon
measure on (2. In (2.4) we have set V2p = VT where DT = VT dz + D*T is the decomposition
of DT with respect to the Lebesgue measure on §2. Notice that VT'dz < DT on 2, and thus,
setting divT = tr(VT) and denoting by DivT the distributional divergence of T', we have

div Tdx <DivT as measures on 2.

Since VT'(z) is positive semidefinite, by the arithmetic-geometric mean inequality

divT
(detV2p(2)) " = (det VT'(2))/" < Wn(x) for a.e. z € Q,
we finally conclude that
DivT
n

(detV2p) /™ da < as measures on 2. (2.5)
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1
loc

Theorem 2.1. Ifn > 2, p € [1,n), and f and g are non-negative functions in L, (H), vanishing
at infinity, with
[ IVfIP < 00 and [ |zP'g?" < oo if p>1
|IDfI(H) < 0o and sptg CC H ifp=1 (2.6)
Hf”LP*(H) = HgHLP*(H) =1

then for every t € R, we have

n/ng# dx < p? |V fllomY (£, 9) +t/8H 7 ann ! (2.7)

where we let

. / 1/p' ,
Y(t,g) = (ngp o —terl” dm) ifp>1, (2.8)
sup{|z —tei| : x € spt(g)} ifp=1,
and where ||V f|| 1oz is replaced by |Df|(H) when p = 1.

Remark 2.2. Let us first recall that the assumption that f is vanishing at infinity means that
[{f > t}| < oo for every t > 0. Next we notice that, by (1.2), (2.6) implies f € LF" (9H), so
that the multiplication by a possibly negative ¢ on the right-hand side of (2.7) is of no concern.

Finally, we notice that (2.7) implies that g € L (H), but this fact can be more directly deduced
by means of Holder’s inequality from the assumptions on g stated in (2.6).

Proof. Arguing by approximation, it suffices to prove (2.7) when f € C}(H) (that is, f admits an
extension in C!(R™)). Let us set ' = 1y f?" and G = 15 ¢g*" and consider the Brenier map V¢
between the probability measures F' dz and G dz. In this way, T'= Vi € (BV N L™>)10.(2; R™)
with €2 defined as above and F dx is concentrated on €. By (2.2), (2.1) (applied with £ =
Lia>o0} G~1/™), (2.4) and (2.5) respectively, we have

1
/ ¢ = V= | Qv VR :/ (detV2p)t/mpi=tin < =
H Rn R n

< F'7Ymq(divT).
n R'n

(2.9)
By a slight modification of [Naz06], we subtract the divergence-free vector field te; from T,

/ P11/ q(Div T) = / frdDivs),  S=T—te,
n H

where S € (BV N L*)10.(2;R™). By the trace theorem for BV functions (see e.g. [EG92,
Theorem 1, p.177]), S has a trace S € LL (2N dH) such that

/wd(DivS):—/ Vo S— [ w(S-e), VoecC QnH).
H H oOH

We now use the assumption that f € C1(H) (together with the fact that F dz is concentrated
on ) to apply this identity with ¢ = fp#. In this way, we find

/ 77 d(div S) = —p#/ I Sdr— | TS erdHL
H H oOH

Since T(spt(F dz)) = spt(Gdz) C H, by standard properties of the trace operator we have
S(z) - (—ey) <t for H" -a.e. on = € spt(f) N OH. Thus, in summary,

n / gp# < —p#/ fp#_1Vf (T —tey) +t/ fp# dH™ L. (2.10)
H H OH
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Finally, we bound the first term on the right hand side of (2.10). In the case that p € (1,n), by
using Holder’s inequality and the transport condition (2.1) we find

* ’ 1/p'
o [ 7PV = te) < IV ([ 7T = el do)

* ’ 1/p’
:p#vaHLP(H)</ng v —ter” da) (2.11)

Combining this with (2.10) implies (2.7). In the case p = 1, in place of Holder’s inequality, we
simply use (2.3) and the fact that p” = 1 to bound the left-hand side of (2.11) by Y (¢, g) |Df|(H).
O

In order to analyze the mother family of inequalities of Theorem 2.1 we will need a char-
acterization of the corresponding equality cases, which involves the functions Us;, Ug; and
Uk, previously introduced in (1.17), (1.19) and (1.21). Following [CENV04], given two non-
negative measurable functions f and g, we call f a dilation-translation image of g if there exist
C >0,\# 0, and 29 € R" such that f(z) = Cg(A(x —x0)). Since (2.7) is not invariant with re-
spect to translations in the e; direction, we distinguish that f is a dilation-translation image of g
orthogonal to e if f is a dilation-translation image of g with zo-e; = 0. If fH fPdx = fH g dx
and f is a dilation-translation image of ¢ orthogonal to e;, then C must be equal to A(*~?)/ and
the Brenier map pushing forward fP" dx onto g?" dx satisfies Vo = A\(Id — xq) with o - e; = 0.
With this terminology at hand, we state the required characterization theorem:

Theorem 2.3. Under the same assumptions of Theorem 2.1, suppose that
n/ 9" dz = p* |V f || oy Y (L, ) +t/ R annt / 77 >0, (2.12)
H OH OH

where |Df|(H) replaces ||V f|| o) when p = 1.

If p € (1,n), then (2.12) holds for t > 0 if and only if f and g are both dilation-translation
images orthogonal to e; of Usy; and fort < 0 if and only if f and g are both dilation-translation
images orthogonal to ey of either Usy, U, or Upg,:.

If p=1, then (2.12) can hold only fort € (—1,1). For such t, (2.12) holds if and only if f and
g are dilation-translation images orthogonal to e1 of Ugy.

Since the proof of Theorem 2.3 is just a technical variant of a similar argument from
[CENV04], we postpone its discussion to the appendix.
3. STUDY OF ¢

By Theorem 2.3, if equality is achieved in the mother inequality (2.7) by a triple (¢, f, g)
with faH fp# > 0, then we either have f = g = Ug; when ¢t > 0, or
f=9=Usy or f=9=Ugy or f=9=Upg:

when ¢ < 0 (with the third possibility only when ¢ < —1). The same scaling argument used
to show that Gg(t) = Gg and Tg(t) = Tg for every t < 0 (see (1.20)) serves to check that
Y(t,Ug+) = |t| YE, where we let Yi = Y(—1,Ug,—1) and Y (¢, g) be as defined in (2.8). Therefore,
recalling the notation introduced in (1.20), equality in (2.7) for the Escobar family implies that

n/ Ugi dz = —tp"GpYe + tTg# vVt <O0. (3.1)
H I

Similarly, let us define the functions

Yg(t) = Y(t, US,t) and YBE(t) = Y(t7 UBE,t) .
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Then, recalling the definitions in (1.18) and (1.22), equality in (2.7) for the Sobolev and beyond-
Escobar families implies the identities

w [ Vg e =pFGsYs() +iTs0" viek,
H

(3.2)
”/ ng,t dz = p*Gpp(t)Yp(t) + t Tp(t)”” Vi< —1.
H

From (3.1) and (3.2), Theorems 2.1 and 2.3 yield the following corollary.

Corollary 3.1. If h € L _(H) is a non-negative function vanishing at infinity with Vh €

loc

LP(H;R") and [|h|[ppr gy = 1, then,

p#

PYS()Gs(t) + Ts()* < pPYsOI VAo + ¢ IR0

VieR, (3.3)

#
p*Yip(t)Gpp(t) + t Tpe(t)?” < P Yee®) VAl o) +t HhHip#(aH) Vi< -1, (3.4)
# #
p"YEGg — Th < p"Yg|Vh|| e — Hh”ip#(aH)- (3.5)

Furthermore, equality in (3.3) (resp. (3.4), (3.5)) is attained if and only if h is a dilation-
translation image orthogonal to e; of Usy (resp. Upgyt, Ugy). Particularly,
Bl gy = Ts(t) = Gis(t) < [Fhllzogan:
1Pl ot oy = TBE() = GBE(t) < |[Vh|Lr(s);

1Pl ot opy = T =GB < |VhllLom),

and the following identities hold
@(Ts(t)) = Gs(t) YVt € R, (I)(TBE(t)) = GBE(t) Vt < 0, (I)(TE) =Gg. (3.6)
Next, we prove some properties of the Sobolev and beyond-Escobar families.

Proposition 3.2. The following properties hold:

(i) Ts is strictly decreasing on R with range (0,Tg), and Ts(0) =Ty < Tg;

(i) Gg is strictly increasing on [0, 00) with range [27Y/"S, G ), and is strictly decreasing on

(—00,0) with range (2-1/"S, G);

(iii) Tpr(t) is strictly increasing for t < —1 with range (Tg,00);

(iv) Gpg(t) is strictly increasing for t < —1 with range (Gg, o).
Proof. Step 1: Monotonicity of Ts(t) and Tpg(t). Fix t1,ty € R and suppose Ts(t1) = Ts(t2) =
T. Then, (3.3) implies that

p#Ys(t)Gs(t1) + 0 TP < p#Ys(t1)Gs(t) + 6T, thus Gg(ti) < Gs(ts), and
p#Ys(t)Gs(ta) + TP < p#Ys(ta)Gs(t1) + t2TP", thus Gg(ts) < Gs(ty).

That is, Gg(t1) = Gs(t2) = G. Hence, Ugy, attains equality in (3.3) with ¢ = ¢;. Uniqueness in
(3.3) then implies that ¢; = t5. We conclude that Ts(¢) is injective, and, as Ts(t) is continuous,
it is strictly monotone for ¢ € R. The identical argument using (3.4) shows that Tgp is strictly
monotone for all ¢ < —1.

Step 2: Piecewise monotonicity of Gs(t) and Gpg(t). Fix t1,t3 > 0 and suppose that Gg(t1) =
Ggs(t2) = G. Then, (3.3) implies that

PV ()G + 6 Ts(t)P" < p#Ys(t)G + tiTs(t)?", thus Ts(t1) < Ts(ts), and
# #
PP Ys(t2)G + taTs(t2)P" < p?Yo(ta)G + toTs(t1)P”, thus Ts(ts) < Ts(ty).
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Since Ts(t) is injective, we conclude that ¢; = to. Thus, Gg(t) is strictly monotone for ¢ > 0.
The analogous argument shows that Gg(t) is strictly monotone for ¢ < 0 and that Gpg(t) is
strictly monotone for t < —1.

Step 3: Limit values of Tg(t) and Gg(t). As Ug, is a renormalized translation of the optimal
function Ug in (1.1), centered at tey, it is clear that Ts(t) — 0 and Gg(t) — S as t — oo. To
compute the limit as ¢ — —o0, let us set

(@) = (L4l —ted”) " = [t 7 (1|7 + |y +ed”) "
for t < 0 and y = —x/t. With this notation,
# ’
(Jom %! dHnil)l/p (n—p) ([ ile —teyf dfc)l/p

1/p* 1/p*
(i dz) & (p = 1)( [y i dz) &
Now, suppose t < 0 and let 0 = —(n—p)/(p—1). After factoring out —¢ and changing variables,
we find that

[t = e [y D i
OH OH

Ts(t) = Gs(t) = (3.7)

/ n dr = \t\p/"”/ (6177 + [y +ea”) " dy,
H H

/vﬂw—teﬂp'dw:\t\p’"”"*"/ﬂt\p’+ly+e1|”'>”\y+e1\p’dy-
H H

Since
—p'(n—1)+(n-1) —pn+n —pn+p +n  pn-—n
e — —— =0 +— =0,
p p p p
we find that, setting

Wy) =t +ly+ef’)™  yeH,
we have

~n—1 1/17#
Ts(t) = (") Gs(t) =

()"

By monotone convergence, we thus find that

(n—=p)( Sy Wly + e dy) "
-1y

|Ug(- + el)HLp#(aH)

_ ~IVUE(+e)llze)
1UE(- + el Lo

p— — GE’
1UB(-+e)ll Lo ()

lim Tg(t =T lim Gg(t)
t——o00 t——o0
as claimed. Having shown that Ts is smooth and injective on R with Tg(+00) = 0 and Tg(—o0) =
Tr > 0, we deduce that Ty is strictly decreasing on R with range (0, 7). Since Ty = T5(0) <
Tg(—o0) = Tk, we have completed the proof of statement (i). Similarly, the first part of (ii)
follows since Gg(0) = 277§ < § = Gg(+00) and Gg is smooth and injective on [0, 00).
Similarly, the injectivity of Gg on (—o0,0) together with the fact that by (1.10) (recall (1.12))
Gs(0) =278 < E = Gg = Gg(—o0) implies that G is strictly decreasing on (—o0,0) with
range (271/"S, E). This proves statement (ii).

Step 4: Limit values of Tpr(t) and Gpg(t). With an argument identical to that given for Tg
and Gg, we establish that Tpg(t) — Tp and Gpg(t) — G as t - —oco. To compute the limit
as t — —17, we first notice that, for every ¢t < —1 and setting e = |¢| — 1,

n—1
| st —tey” > [ S
- By 4<(ter)NOH (’33 — telyp _ 1)
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Since Biys.(te1) NOH is a (n — 1)-dimensional disk of radius \/([t| +¢)? — 2 = \/2e [t| + &2 >
cy/z, and since |z —tey [P — 1 < (Jt| +&)? — 1 < C'¢e for constants ¢ and C' depending on n and
p only, we find that

C C

_ p# _

At the same time, we have

/ Upg(z —te)P = / (lz —teiF —1)™dz = / (r? —1)7" H" N (H N OB (—tey)) dr
H H

—t

where, thanks to the coarea formula,

1
H" ' (HNOB,(—ter)) =c(n)r™! / (1—s2)=3)/2 s
—t/r

Since 1 < (1+5)"=3/2 < C(n) for s € (~t/r, 1) and
1
[ IR ds = Ol (1) D ()02
—t/r

we conclude that

H Y (HNOB,(—ter))
c(n) < D2 (g 1) D2 < C(n), Vr € (—t,00). (3.9)

Hence, by p > 1, and provided ¢ is close enough to —1

, o0 ,.(n—1)/2 (n—1)/2 2 .(n—1)/2 (n—1)/2
/(]ac—te1|p —1)_nd.%' < C/ r (/T-i-t) d?‘—i—C/ r (/T-f-t) dr
H 2 (r?" = 1)" —t (r? = 1)"

00 rn—l 2 dr
< 0/2 g dr+C/_t - 1)n7(n71)/2

< CA+[t+1 D2y <ot + 1)~ D2,

(We also notice that, by (3.9), one also has an analogous estimate from below, that is
/ (lz —ter| — 1) "da > clt + 1|~ (1/2 for |t + 1| small enough (3.10)
H

as well as
/ (Jo—ter) = 1)~ Ve <Clt+1~™ 32 for |t + 1| small enough. (3.11)
H
Both estimates will be used in the last step of the proof of Theorem 1.2.) By combining this
last estimate with (3.8) we find that

1/p#*—1/p*

Ter(t) > ¢ (yt + 1|*<"*1>/2) = clt+ 1|7V, (3.12)

for every t close enough to —1, where ¢ = ¢(n,p) > 0. This proves that Tpgr(t) — +oo as
t — —1. Analogously, again with ¢ = |t + 1],

/ VUpp(z —te))|P > c/ (Jo —ter]! —1)" |z —tey [ da
H HﬁB\t\+s(tel)

—t4e (7“2 _ t2)(n—1)/2rp’
C/_t (r?" —1)"

dr
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so that, setting r = [t| + s |t + 1|, noticing that > — > > ¢s|t + 1| and 1 <7 <1+ C |t + 1],
we get

/H VUpp(w —te)f” > i+ 1‘(71_1)/2/01 = 1\1/1751;1‘0[8 - |t + 1‘fn—1 2
Hence,
Grr(t) > ¢ (\t+ 1 (n—1) /2)(1/p)—(1/p ) — et (n=1)/2n (3.13)
and

lim GBE(t) = 0.
p——1+

(We also notice, again for future use in the proof of Theorem 1.2, that together with (3.13) we
also have

Gpe(t) < C(n) |t 4+ 1|~(=1/2n (3.14)
provided ¢ is close enough to —1.) Statement (iii) and (iv) follow immediately. O
Proof of Theorem 1.1. Immediate from Theorem 2.3 and Proposition 3.2. U

We now turn to the quantitative study of ®(7"). Let us recall that, by a classical variational
argument, if v is a minimizer in ®(7'), then there exists constants A and ¢ such that

—Apu = AulP" 2y in H (3.15)
—|VulP~20,,u = olulf"2u  on H . '

Observe that the existence of constants A and o satisfying (3.15) follows by direct computation
using our characterization of minimizers. Moreover, we know that non-negative minimizers are
positive, so that there is no need for the absolute values in (3.15).

Lemma 3.3. If n > 2,1 < p <n, T € (0,00) and X\ and o are the Lagrange multipliers
appearing in (3.15) and corresponding to a minimizer u in the variational problem ®(T'), then
the following identities hold:

#p# —1
TP =A+oT?"  &(T)= %(Tﬁ . (3.16)

Proof. The first identity follows from an integration by parts and (3.15), so we focus on the
second one. Since T' > 0 implies [, w” > 0, there must be a function ¢ € C2°(0H) such that

/ uP lodHt T =1, (3.17)
O0H

Similarly, there exists £ € C2°(H) such that

/ w e =1.
H

Let ¢ be any function ¢ € C°(H) with 1) = ¢ on 9H, and extend ¢ to H by setting

p=v= ([ o).

/ W Tlo=0. (3.18)
H

Now define a function f : R? — [0,00) by setting

Then ¢ € C°(H) and

f(e,8) =1 +/H utep+ 3P (c,6) € RE.
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Since u > 0 on H, there exists a neighborhood U of (g,8) = (0,0) such that u +ep + 66 > 0 on
H for every (g,68) € U. Correspondingly, by (3.18)

of .
ctu 0,00=0  —==(0,0) =p* Pele—1,
Feciuy  f0.0=0  FE.0-p [ vl

and thus there exists g > 0 and g : (—eg,£0) — R such that(e, g(¢)) € U and f(e,g(e)) = 0 for
every |e| < gg. In particular,

V. = 1+ e +(e) € € C(H: (0, 00)) / W =1, V| <z
H

By (3.17)
#
d / Ug —1 / #_1
— — dH" = Pt T =1, (3.19)
de|._o Jou P* oH
so that the function 7(g) = [[ve|| (o) satisfies 7(0) = T and is strictly increasing on (—&o, €o),

up to possibly decreasing the value of gg. If we set I'(e) = || i |Vve|P, then, by construction,
O(7(e))P <T'(e) for every |e| < gp, with equality at € = 0, and thus

d d

7 O(7(e))? = e [(e). (3.20)

e=0

e=0

We compute that

1
d I'(e) :/ |VulP~2Vu - Vo dr = —/ Apup —/ |VulP~20,, up dH™ L. (3.21)
e=0 H H O0H

pde
From (3.15), —Apup = AP ~!, and so the first term on the right-hand side of (3.21) is equal
to zero. Then, from (3.15) and (3.19), the right-hand side of (3.21) is equal to o, and thus that
of (3.20) to po. Since, again by (3.17),

1—p
P(0) =
we conclude from (3.19) that
O(T)"~19'(T) et
p* ’
thus completing the proof of the lemma. O

We now prove Theorem 1.2, Corollary 1.3 and Theorem 1.5.

Proof of Theorem 1.2. Step 1: Differentiability and monotonicity. By Proposition 3.2 we know
that ®(Tpr(t)) = Gpr(t) for every t € (—oo, —1), where T is smooth and strictly increasing
on (—oo, —1) with range (Tg,00) and Gpg(t) is smooth and strictly increasing on (—oo, —1)
with range (Gg,00). Thus, ® is smooth on (Tg,c0) with ®(T) = Gzp(t)/TgE(t) > 0 for
T = Tpg(t). This shows that ® is smooth and strictly increasing on (Tg, c0). One can compute
that

/
lim ®(T) = lim ?E(t) _Gs_p
ToT t——00 TBE(t) T
Similarly, ®(Ts(t)) = Gg(t) for every t € R where Ty is strictly decreasing on R with range
(0,Tg), and Ts(0) = Ty < Tg, and where Gg is strictly increasing on [0,00) with range
[271/78,S), and is strictly decreasing on (—o0,0) with range (2-1/"S, E). Hence ® is smooth
on (0,Tg), and ®'(T) = G'4(t)/T4(t) > 0, T = Tg(t), so ® is strictly decreasing on (0,7p) and
strictly increasing on (7p, Tg), and one computes

!
t
lim ®(T)= lim G;g( ) _CGe_p
T—Ty t=—co T((t) Tk
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Hence @ is differentiable also at 7' = T, and thus on (0, c0).

Step 2: Concavity of . Next, we use Lemma 3.3 to show that ® is concave for T' sufficiently
small. By (3.16) we find that for every t € R,

d Ts(t)r"—1
— (T — 2N
ar 2Tt Gs(t)p—1
where o(Ug(t)) denotes the boundary Lagrange multiplier of Ug(¢). By combining (1.17) and

(3.15), we see that

o(Us(t)), (3.22)

o(Us (1)) = —c(n,p) ¢ Usl /7

for a positive constant ¢(n,p). Thus,

p#—1

d U} 1,
THO(T5(1) = —c(n,p)t (=D
HVUSHLP ({z1>t})

so, differentiating in ¢ (recall that ® is smooth (0,7%)), we find that

d2 H SH # z1
TS 750 = —cln.p) (¢ e ).
HVUSHLp ({z1>t})

Since Tg(t) < 0 for every ¢t € R, we conclude that ®(7") is going to be concave on any interval
J ={Ts(t) : t € J'} corresponding to an interval J' C R such that
p#—1

WUsI %,
ilog (t L (=) ) <0, vtelJ. (3:23)
dt HVUSHLp ({z1>1})

For the sake of brevity, set

h(t):/ v :/ (14 o — ter )= gggn—1.
{xlzt} OH

We are thus looking for an interval .J’ such that

LopF 1 W) p—1 i S VUSP
t p* R P Jsn IVUsIP

Since | (211} |VUg|?P is trivially increasing in ¢, it suffices to find an interval J’ such that

1 N n(p—1) h'(t)

<0 vteJ .

t " pn—1) h(t)
If ¢t > 0, then factoring and changing variables, we find that

<0 vteJ .

h(t) =t (n=1)/(p— 1)/ (t—p’ + |z — el‘p/)—(n—l) dH"L .
oH

Therefore, we compute

W) n-1  ph—1) [t +]z+el) " dH

W) (p=Dt " g (7 + o+ o) ("D a1

where trivially t ' + |z 4 e1|?" > 1 for € H, and thus

/ 7 ]z +ef) M dH < / P + |z e )"V aynt,
OH OH
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We have thus proved that for every ¢ > 0,

R'(t) 1n-1 P
<= — 144
h(t)_tp—1< tor)

so that

1 —-1)n 1 1
ﬁfoZ_li’fof <t ()
This last quantity is negative for ¢t > (p*)'/#’. Thus, (3.23) holds with the choice
T = (=00, (p)'/7)
and correspondingly ®(7') is strictly concave on (0, 7%) provided we set
T. = Ts((p")"").
Step 3: Convezity of ®. By (3.4) we have that for every ¢t < —1
Teet)P” —TP"
p* YpE(t)
with equality if and only if 7' = Tpg(t). If we denote by U;(T) the right-hand side of (3.24),
this shows that

®(T) > Gpp(t) +t vT >0, (3.24)

O(T) = sup U(T) VT € {Tpgp(t):t < -1} = (Tg,0).

Since each W;(T) is convex as a function of T' (recall that ¢ is negative), this proves that ®(7') is
convex on (Tg,00). We can perform the same argument based on (3.3), as soon as the parameter
t € R describing the Sobolev family is negative. This proves the convexity of ®(T') over the
interval

{Ts(t):t <0} = (Tv,Tk).
Since ®(T') is convex on (Tp,Tg) and on (Tg,00), with ®(T) > ET for every T > 0 and
®(Tg) = ETg, we conclude that ®(7T') is convex on (7p, 00).
Step 4: Asymptotic growth of ®. First, we claim that
P O(T) _
TSo0  TP#
Having in mind (1.13), and taking into account that Tpg(t) — +oo as t — —1, it suffices to

show that
p"GpEe(t) _

t——1 Tgp(t)P*
To prove this, we notice that the identity

n/ Ug#E,t :p# Gpe(t) YBE(t)—I—tTBE(t)p# vVt < -1, (3.25)
H
allows us to write .

4 Gee(t) _ t " [ Ubpy

= — + )
TeE (t)p# YBE (t) YsE (t) TeE (t)p#
It will thus be enough to prove
. . . p#
tg@l Ype(t) =1 tgrgl . Upps=0. (3.26)
To this end, we first notice that by (3.10) and (3.11)

_ P _ 1) (n-1)
_Jlle—tel -~

, £+ 132
Y)Y —1= ; =
BE( ) fH(|x_tel|p _1)—n

|t + 1|7(n71)/2

=C(n) [t + 1],
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while

— " 1)~ (r—1) (n—3)/2
/U]g#;t: Jullr = teal” - 1) o < C(n) i1 12/2 = C(n) |t + 1|+D/2n
# P (e = te =1 A

so that (3.26) is proven. Now, to prove that

lim ®&(T)— —— =0
A 2T -

we simply notice that, again by (3.25),
# Y, t n #
p#GBE(t) —Tpe(t)P" = p# Gpg(t) (1 + Bf( )) 7 / UgE,t‘
H

Since [t + Ype(t)| < [t + 1|+ |1 - Ysr(t)] < C(n) |t + 1|, thanks to (3.14) we have

Yie(t
GBE(t))l + B’f()\ < C(n) [t + 1[7==D20 = C(n) [t + 1|FD/20 0.
This completes the proof of Theorem 1.2. O

Proof of Corollary 1.5. Since ) is a set of locally finite perimeter in R” [Magl2, Example 12.6],
there exists zg € 0f2 such that, up to a rotation,

Q. — H in L .(R"),

1 et . (3.27)
HPTHLOQ, — H T LOH as Radon measures on R”.

where we have set 0, = (2 — z9)/r, 7 > 0. Precisely, every z( in the reduced boundary of
satisfies (3.27) up to a rotation, see e.g. [Magl2, Theorem 15.5].

We now define a function wy depending on T as follows. If T' € (0, Tg), setting t = T ' (T),
we let

wr(z) = Usy(x) Ve € R";
if T'=Tg, we set t = —1 and let
wr(z) = Up(z) Ve e R"\ {e1};
finally, if T' > Tg, then, setting ¢t = TBHT) < —1, we let
wr(z) = Upgy(z) Vo € R"\ By(tey).

Notice that in each case, there exists a compact set K with K7 N H = () such that wr €
LP"(R™\ U) and Vwr € LP(R™\ U) for every open neighborhood U of Kr. In particular, for
e > 0 small enough depending on T', we have {x1 > —¢} N K7 = (). We pick ¢ € C*°(R") such
that ( =1 on {1 > —e} and ( = 0 on K7p, and define vp = ( wy on the whole R™. Then

vr € LP" (R™) Vur € LP(R") vp = wyp on H . (3.28)

Next, we fix R > 0 and consider ¥p € C°(Bag; [0,1]) with ©»g = 1 on Bg. Finally, for each
r > 0, we define

Ur(m)zrlin/p (¢R’UT)(Z‘_T$O) x €.
y (3.27), (3.28) and p € C°(B2g; [0, 1]) we can exploit dominated convergence to find that

up = lo, (Yror)? g RUTp = (QprT)p*
L=, [y = |,
/Q VP /H V(rwr)P,
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o . #
as r — 0. Similarly, since (g vr)P” € CO(R"), by (3.27) we have

/ WAt = / (Wror)?” dHIL00) = | (Wrop)? dH ! = / (Yrwr)?” dH"!
o0 n

OH OH

/w?—l, / w’%#:Tp#7 /\VwT|p—<I>(T)p,
H OH H

for every § > 0 there exists r small enough and R large enough such that

(/uf*—1‘+‘/|VUT|p—q>(T)P‘+‘/ u{?#—Tp#‘<5.
Q Q 15)9)

In particular, we can find {§ }r>0 C C°(€2) such that

as r — 0. Since

[t + &l [[r]| o
¥ (09) _ L*OD  _p yps)
lur + &l @) lur + &l (o)

and [|&[| o+ () — 0 and ||V || Lp(q) — 0 as r — 07. Then, for r sufficiently small,

IV, + V& Lr )

P (T) <
N A .

< (14C68)®(T)

for a constant C' = C'(n,p). O

Proof of Theorem 1.5. With the same reasoning as given in Corollary 3.1, we find that
Ys(t)Gs(t) + tTs(T) < Ys(t)|Dh|(H) + tl|hl| L1 om)

for any ¢t € (—1,1) and any non-negative h, vanishing at infinity, with |Dh|(H) < oo, and with
equality if and only if h is a dilation translation image of Ug; orthogonal to e;. In particular, if
additionally ||h|[z1am) = Ts(t), then

Gs(t) < |Dh|(H).

From this, we deduce that
(Ts(t)) = Gs(t)

for t € (—1,1). The same arguments given in the proof of Proposition 3.2 imply that Ts(t) is
a strictly decreasing function with range [0, 00), and that Gg(t) is strictly increasing for ¢ > 0
with range (271/75, S) and is strictly decreasing for ¢ < 0 with range (27/"S, 00). Finally, the
same proof as that of Theorem 1.2 shows that ®(T") is a smooth function of T" that is decreasing
for T € (0,Tp) and concave for T € (0,T}) for some 0 < T, < T and increasing and convex for
T € (Tp, 00). Finally, to show that ®(7') =T + o(1) as T — oo, we will equivalently show that
Gs(t) = Ts(t) + o(1) as t — —1. Indeed, since Y (¢,Ug;) = 1 for all —1 <t < 1 when p =1,
(3.2) implies that

Gs(t) = n/H Ust — tTs(t) =Ts(t) + n/H Ust — (t+1)Ts(t).

Note that

‘Bl(tel)ﬂﬂl 1/
Usy = = |Bi(ter) N H|V" = o1
/H 7 Bi(ter) N H|(=1/n [Bu(te) N H| o(l)

as t — —1. Furthermore, since

T wn_1<1 _t2)(n71)/2
t) =
Q By (tey) N H|(m=D/n’
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and we easily estimate that

1 1
By(ter) N H| = wn_l/ (1— 82)m=D/2 gg > c/ (1= $)n=D/2 > Ot 4 ¢(n+D)/2

—t —t
for t < 0, we see that
[t +1|T(t) < |t + 1)1~ +D/2n — (1),
Hence, Gg(t) = Ts(t) + o(1) as t — —1 and the proof is complete. O

APPENDIX A. PROOF OF THEOREM 2.3

In this appendix, we prove Theorem 2.3, which aims to characterize the equality cases in
Theorem 2.1. The main step is to prove the validity of (2.10) (see the proof of Theorem 2.1)
without the assumption that f € C1(H). This is the content of the following lemma, whose
proof resembles [CENV04, Theorem 7].

1
loc

Lemma A.1. Ifn > 2, p € [1,n), and f and g are non-negative functions in L; (H), vanishing

at infinity, with
S5 IVfIP < oo and [, 2P g?" < oo ifp>1
|IDfI(H) < 0o and sptg CC H ifp=1 (A.1)
Hf||Lp*(H) = Hg”LP*(H) =1
then (2.10) holds for every t € R, that is
n/ gp#g—p#/ N (T —te) +t [ 77, VteR. (A.2)
H H OH
Here T = Vi is the Brenier map from fP" dx and g”" dx.

Proof. We let 2 be the interior of {¢ < oo}, and recall that T € (BV N L)1 (2; R™) with F dx
concentrated on H N Q. With the same argument as in Theorem 2.1, see (2.9), one finds that

/H @ = /H (detv2p) /g (A3)

also holds in the present setting where we just have f € L{ (H).

We first let p € (1,n). By a translation orthogonal to e;, we may assume that 0 € Q. For
e > 0let . € CX(Bye;[0,1]) with . = 1 on By, and 5. 1 1 pointwise on R as e — 0T, and
set

fola) = min {f({7=). f@n(0) }1i.(0). e H,

where H. = {1 > ¢}. By standard arguments one sees that
— fin LP" (H) and a.e. on H
fe= i ( ' ) as e — 0. (A.4)
1y, Vf.— Vfin LP(H)

Moreover, as 0 €  and f = 0 a.e. on QFf, there exists an open set (2. CC ) such that
spt(f:) CC Q. We can thus find {f- ; }reny C CL(Q N H;) such that

{ ferx = f-in LP"(H.) and a.e. on H.

. as k — oo. (A.5)
Vfer — Vfein LP(H,)

Since f; € Cl(H.), arguing as in Theorem 2.1 we find that

n / (detV2p)/m 7 < ¥ / S Sde 1t / At (A6
H. ' H. oH.
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where S = T —te; € LS. (§;R"). Since S is bounded on ., where the f.j are uniformly
supported in, and since p* — 1 = p*/p/, by (A.5) we find

k—o00

lim [ f7 'Vfp- Sdr = / PV Sda
H. ~ H,
Moreover, by the trace inequality

Il o 0y < CCA) (Il + el zaca) )

which is valid whenever A is an open bounded Lipschitz set (see, for example, [MV05]), and
again by the uniform support property, (A.5) implies

lim [ fPdHnt = / At
k=0 Jom, OH.

Hence, by pointwise convergence and Fatou’s lemma, (A.6) implies
”/ (detV2p) /7" < —p# / LS| At (A7)
B He OH.
In order to take the limit e — 0% in (A.7), we first notice that f. < f everywhere on H. Hence,
by (2.1) and (A.1), we find

/\f”# LGP </ 1S —/ o o —ter! < oo

Since f. — f a.e. on H, it must be ff “1g " -18 in LV (H) as ¢ — 0T. By combining this
last fact with the strong convergence 1y V f. — V f in LP(H), we conclude that

YL - Sda = / [ S / frvg s (A-8)
He H H

as € — 0. Next, let us set he(z) = fo(x +¢ceq) for x € H, so that 1.V f. — Vf in LP(H) and
the density of CO(H) in LP(H) gives us Vh. — Vf in LP(H). By applying (1.2) to he — f we
find that h. — f in LP” (H), which clearly implies

lim At = / 77t
OH

e—=0% Jom,

By combining this last fact with (A.8) with the fact that 1. ff# — 1y fP" a.e. on R™ and with
Fatou’s lemma, we deduce from (A.7) that

n/ (detV2p)/m 7 < —p#/ A v N BT T
H H oOH

Combining this inequality with (A.3), we complete the proof of the lemma in the case p € (1,n).

We now consider the case p = 1. We now have |Df|(H) < oo and spt g bounded. Thanks
to the latter property, by arguing as in [MV05, pg. 96] we can assume that S =T —te; €
(BVioe N L) (H;R™). Setting fr = 1p, min{f,k}, k € N, then f;, S € BV(R";R") and by the
divergence theorem

div (fu SYH) = | S (—er) = fkT'(—el)th/aHfStaHf-

oOH oH
If we identify fi and S with their precise representatives, we have

div (f, S)(H /fkddle /s Dfy
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where, of course,

/ fkd(diVS):/ fred(divT) zn/ fr (det V2p) /™
H H H

We have thus proved
n/ fk(detvzap)l/”g—/ S-ka+t/ fedH™ L. (A.9)
H H OH

By monotone convergence |, on fk — /. o f» while (2.3) and the boundedness of sptg imply the
existence of R > 0 such that |S| < R on spt(Df), and thus

‘/HS.ka—/HS-ka‘§R|Df|<H\(BkU{f<k}(1)>

where E() denotes the set of density points of a Borel set £ C R" and we have used
D(1g f)(K) = Df(EM N K) for every K C R™. Since |Df|(H) < oo, letting k¥ — oo and
finally exploiting Fatou’s lemma we deduce from (A.9)

—/ S.-Df+t de”—lzn/ f(detVch)l/”—n/ q,
H OH H H
where in the last inequality we have used (A.3). The proof is complete. O

Proof of Theorem 2.3. Let us consider two functions f and g as in Lemma A.l such that, for
some t € R,

”/ ¢ = IVl Y (o) +t [ 7 with 77 >0, (A.10)
H OH OH

where | D f|(H ) replaces ||V f||z»(g) if p = 1. By arguing as in the proof of [CENV04, Proposition
6] in the case p € (1,n), and as in [FMP10, Theorem A.1] if p = 1, we find that T'(x) = Vp(z) =
Az — xg) for some X\ > 0 and zyp € R™.
We claim that z( - e; = 0. Keeping the proof of Lemma A.1 in mind, (A.10) implies that
lim lim [ (T-e) ff dH™ " =0,
e—=0t k—oo Jopr, ’
where T' = A(x — z¢) gives
ot

/aH (T-e1)f§7:=/\(6—xo-e1)/8H fek -

Since we have proved that

lim lim fg’*: dH" ! = / 7 a1
e=0t koo Jog, OH
where the latter quantity is assumed positive, we conclude that zg - e; = 0, as claimed. Up to
a translation and up to apply an LP -norm preserving dilation to f, we can now assume that
2o =0 and A = 1, that is T'(x) = =.
We first consider the case p € (1,n). By combining (A.2) and (A.10) we find that we have
an equality case in the Holder’s inequality [, A- Bdx < || Al oy | Bl 1 () With

A=-Vf B:fp#_l(m—tel).

In particular, there exist Borel functions v : H — R™ and a,b : H — [0,00) such that A = awv,
B = bv, and a = ¢b"/®=1 for some constant ¢ > 0. Hence, if we set r = |z — te;| and
v = (z —tey)/r, there exists a Borel function u : [0, 00) — [0, 00) such that

f@)=ulr)  =Vf(x)=—u(r)

rx—tep
|z —teq|’
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and the above conditions hold with a = —u/(r) and b = ru(r)p#_l. In particular,
—/(r) = c(ru(r)p#*l)l/(pfl) for a.e. 7 >0,
and consequently, for some ¢; > 0 and ¢3 € R
u(r) = (clrp/ + CQ)__i_n/p* Vr >0,
where x4 = max{z,0}. In terms of f, this means that
f@) = (e — ter]” +2)7™" Ve eH.

The cases where ¢ is positive, zero, and negative correspond, respectively, to f being a dilation-
translation image of Ug, U, and Upg. If t > 0, the finiteness of the LP" (H)-norm of f excludes
the possibilities that f is a dilation-translation image orthogonal to e; of Ug and Upg.

Let us now consider the case p = 1. Recall that we have already set T'(z) = x, so that f =g
and the combination of (A.2) and (A.10) gives

—/H(iU —te1) - Df = |- —teillLeo(spr(np)) | DFI(H) (A.11)
that is
—1
—Df = &|Df| as measures on H .
|x — teq]
By [Magl2, Exercise 15.19], there exists 1 > 0 such that f = c1lynp,(e,), as required. O
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