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Abstract

In this article, by extending the method of Andrews and Clutterbuck (2011) [2] we prove a sharp estimate on the expansion
modulus of the gradient of the logarithm of the parabolic kernel to the Schrodinger operator with convex potential on a bounded
convex domain. The result improves an earlier work of Brascamp-Lieb which asserts the log-concavity of the parabolic kernel.
We also give an alternate proof to a corresponding estimate on the first eigenfunction of the Schrodinger operator, obtained firstly
by Andrews and Clutterbuck via the study of the asymptotics to a parabolic problem. Our proof is more direct via an elliptic
maximum principle. An alternate proof of the fundamental gap theorem of Andrews and Clutterbuck (2011) [2], by considering
the quotient of moduli of continuity, is also obtained. Moreover we derive a Neumann eigenvalue comparison result and some
other lower estimates on the first Neumann eigenvalue for Laplace operator with a drifting term, including an explicit estimate on
a conjecture of P. Li.
© 2012 Elsevier Masson SAS. All rights reserved.

Résumé

Dans cet article, en étendant la méthode de Andrews et Clutterbuck (2011) [2] on obtient une inégalité fine sur le module
d’expansion du gradient du logarithme du noyau parabolique de I’opérateur de Schrodinger avec potentiel convexe sur un do-
maine borné et convexe. Ceci améliore le résultat de Brascamp-Lieb qui établit la log-concavité du noyau parabolique. On donne
également une démonstration différente de I’inégalité sur la premiére function propre de I’opérateur de Schrodinger avec potentiel
convexe obtenue par Andrews and Clutterbuck via I’étude de 1’asymptote parabolique. Notre demonstration, utilisant un principe
de maximum elliptique, est plus directe. On donne aussi une autre démonstration du théoreme de 1’écart fondamental de Andrews
et Clutterbuck (2011) [2], en considérant le quotient du module de contuinité. De plus, on dédiut un résultat de comparaison de
valeurs propres de Neumann, et d’autres inégalités sur la premiere valeur propre de Neumann du laplacien avec dérive, ce qui inclut
une inégalité explicite d’une une conjecture de P. Li.
© 2012 Elsevier Masson SAS. All rights reserved.
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1. Introduction

In [6], for any bounded convex domain §2 C R", it was proved that the first eigenfunction ¢y, of the operator
L4 = A — g(x) with the Dirichlet boundary value, has the property that —log ¢y is a convex function on £2, provided
that the potential g(x) is a convex function on §2. See also [7,8,13,18] for alternate proofs, as well as generaliza-
tions/applications of this important result, via the maximum principle.

Recently, this log-concavity property of the first eigenfunction was sharpened into the following convexity estimate:

~((T10260)(5) = (¥ logn) (1)) - 2— 22%tan<%> (1.1

for any pair of points (x, y) in £2 with x # y, by Andrews and Clutterbuck [2]. Here D is the diameter Diam(£2).
This improved convexity (or log-concavity for ¢g) estimate, which is the novel crucial step in the proof to the funda-
mental gap conjecture, was proved in [2] by the study of the precise asymptotics (as t — 00) to a parabolic equation
(cf. Theorem 4.1 and Corollary 4.4 in [2]) as well as some delicate constructions of barrier functions via the Priifer
transformation.

Motivated by this result, via studying a modified parabolic equation for the vector fields we prove a log-concavity
estimate for the fundamental solution (with Dirichlet boundary data). The result sharpens a corresponding result by
Brascamp and Lieb [5] (see also [6] Theorem 6.1) on the log-concavity of the fundamental solution. Precisely, if
H(x,y,t) is the fundamental solution of % — Ly and if H(s,t) is the fundamental solution of % — % centered at 0
with Dirichlet boundary condition on [—%, %]. Then forany t > 0, x # y,

~(Vylog H(z,y,1) — Vi log H(z, x,1))

X=X 2—2(10g1:1)/<|y_x|,t>, (12)
ly — x| 2

provided that q(x) is convex. This estimate yields (1.1) by taking t — oo. As in [2], even when ¢ (x) is not convex,
the proof can still give a comparison result with the one-dimensional case. Since H' > 0 on (0, %), the estimate
(1.2) sharpens the log-concavity assertion of [5] on the fundamental solution. Our approach allows a more direct
alternate argument to the estimate (1.1) via an elliptic maximum principle on vector fields satisfying nonlinear equa-
tions. Furthermore we interpret estimates (1.1) and (1.2) as comparisons of the energy of line intervals with respect
to complete Riemannian metrics (in the case that £2 is a strictly convex C 2_domain) associated with ¢o and H.
See Corollary 3.3. This geometric interpretation may be of interest to a refined understanding of ¢g.

We also derive an eigenvalue (Neumann) comparison result for such manifolds and other lower estimates on the
first Neumann eigenvalue for Laplace operator with a drifting term. This includes an explicit estimate addressing a
conjecture of P. Li (see also [3,10] for earlier related works).

Here is how the paper is organized. In Section 2 we prove a maximum principle for vector fields satisfying a
nonlinear PDE. This together with the precise boundary asymptotics in Section 3 provides an elliptic proof to (1.1).
The estimate (1.2) was proved in Section 4 along with a parabolic maximum principle. Section 5 is devoted to an
alternate perturbation in Andrews—Clutterbuck’s parabolic approach to the fundamental gap conjecture. In Section 6
we give an elliptic proof to the fundamental gap theorem of [2]. Section 7 is on various applications including an
explicit estimate on Li’s conjecture.

2. Maximum principles

Recall that a function w(s) : [0, +00) — R, is called a modulus of the expansion for a vector field X if

(X — X (@) ——= >2w<|y_x|>. 2.1)
ly — x| 2
Under this terminology (1.1) amounts to show that % tan(%s) is a modulus of expansion for X = —Vlog¢p. On a

Riemannian manifold, (2.1) can be modified into a condition:

X(y(d)-v'(d) — X(y(0)) - y'(0) > 2w<r(y2’x)) 2.2)

for a minimizing geodesic y (s) : [0,d] > M with y(0) =x, y(d) =y, d =r(x, y).
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Let X (x) be a C2-vector field on £2. Assume that X satisfies the differential equation:

AX =2VyX — V(x, X), 2.3)

where V(x,p)isa C I_yector field defined on £2 x R”", which we assume that it is jointly convex in the sense that
(s) =0 is an expansion modulus of V', namely

(V (3 X0) = V(5. X@)) - =7 >0 (2.4)
Let ¥ (s) : [O, Ly _ R be a C? function which satisfies that v (0)=0,
v <29y (2.5)

and ¥’ <O.

Theorem 2.1. Assume that X (x) is a solution to (2.3) on §2, a bounded domain in R" with diameter D. Let \r be a
function defined above. Then

C@JO#(X@)—X@».g:i|+2w<W;xv

cannot attain a negative minimum in the interior, namely for some (xo, yo) with xo, Yo € 2.

Proof. Argue by contradiction. Assume that at (xq, yo), C(x, y) attains a negative minimum. Clearly xg # yg since
C(x,x) =0. Since for any w; € Ty, R" and wy € Ty, \R", Vi, 0uw,C(x, ¥)|(xg.y) = 0, if we choose as in [2] a local
orthonormal frame {e;} at xo such that ¢, = Iyo xol and parallel translate them along the line interval joining xg, yo, it
then implies that at (xg, yp), with 1 <i <n —1,

Vo X(y) 2= o XWZXW gy 2T 2.6)
Iy—XI ly — x| Iy—XI

0 X() - = w('y_ ') Ve, X (x) - @.7)
T =

Let E; =e; @ ej € T(xy,y)R" x R" for 1 <i <n —1, and E,, = e, ® (—e,). Then the fact that C(x, y) attains its
minimum at (xg, yo) implies that

2 .
ijch|(x0,y0) >0, for0<j<n

Direct calculation shows that at (xg, yg), with 1 <i <n —1,

—Xx
0< VE £ C= (Voo X(3) = V2, X(x))- | et (2.8)

—X
0<VE pC=(VZ,X(»)— Vs, X(x))- ] + 2y (2.9)

On the other hand using Eq. (2.3), assumption (2.4) we have that at (x, yo),
n y X
2 _ _ . B /"
Z Vi g C=(AX(y) = AX(x)) T 2y
<2(Vx» X (1) = Vxn X (1) - —4y'y.

Iy I
Now note that at (xg, o), using (2.6) and (2.7),
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y—x
Vxm)X () - =l =(Vx(» X (). en)

= (X (). €)(Ve, X (7). en)
j=1

n—1

1 y—x
=——— ) (X, &) X)) = X(x),e;) =¥ X () :
Iy—xll;( d 4 |y — x|
Combining the above two inequalities we conclude that at (xg, yo),
n 2 n—1 5 y—x
Y Vi,C< 5o DX =X e =29 (X)) - X)) - ST Y
j=1 i=1
< —-2y'C. (2.10)

By assumption that C(xg, yo) < 0 and ¥' < 0, estimate (2.10) is contradictory to the fact that
n
ZVI%JJ-EJ-C“XOJ‘O) 20 d
j=1

With little modification, the proof gives the same result for V with non-vanishing expansion modulus w(s). In this
case v is assumed to satisfy:

' <29y + . 2.11)

Similar argument also proves the following result for a related parabolic equation, which is quite close to Theorem 4.1
of [2].

Theorem 2.2. Assume that X (x,t) on §2 x [0, T] satisfies the equation:

(% - A)X(x, N==2VxanX @0+ V(x Xx0) 2.12)

with the vector field V(x, X (x)) having a modulus of expansion w(s). Let (s,t) be a function defined on
[0, 2) x [0, T, with ¥ (0, 1)) = 0 and ¥/ (s, t) < O, satisfies the parabolic inequality

Vi =y 220"y — o. (2.13)

\i :i‘) + 21#(@, t) cannot attain the negative minimum in the (parabolic)

Then C(x,y,t) = (X(y,t) — X(x,1),
interior.

3. Boundary asymptotics

First we show how to apply Theorem 2.1 to obtain the estimate (1.1) by establishing the boundary asymptotical
estimates on C(x, y) for the case X (x) = —log¢y. For this application we assume that 2 is C2, and strictly convex,
and we take ¥ (s) = — 4 tan(55;s) with D’ > D, and X = —Vlogdo. It is easy to see that X satisfies (2.3) with
V(x) = Vq. One can also check that w’(@) <0 and " = =2y y’. The strategy is to prove that C(x,y) > 0
for any D’ > D and then taking D’ — D to obtain the estimate (1.1). Clearly for D’ > D, W(ly—;x') is uniformly

continuous on £2 x £2. B
Recall that ¢y, the first eigenfunction (with the Dirichlet boundary) of £, is a smooth function on £2 such that

¢o(x) > 0 for any x € £2, ¢ppls2 =0 and % lagz < 0, where v is the exterior unit normal. We assume that

3.1

A
||¢0||C2(§) < E
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for some A > 0. For any given € > 0 we shall prove that C(x,y) > —e on £2 x §2. Note that on the diagonal
A={(x,x)|x e}, l/f(ly—;x‘) = 0. Thus by the uniform continuity of 1/;(@), there exists n > 0 such that on
{(x,y) € 2 x 2 ||y — x| <n}, an-neighborhood of A, denoted by A, 2¢ > —e.

Now let £25 = {x | ¢po(x) = &}. Also assume that § < 1. We shall show that

Clx,y) =0 ond(2s x 25)\ Ay, (3.2)

for & sufficiently small. On 0A,, by the log-concavity of Brascamp-Lieb (we can avoid appealing to this result, as
explained in the remark below), C(x, y) = 2y > —e. Hence Theorem 2.1 implies that C(x, y) > —e. Below we shall
show claim (3.2). This can be seen via the following considerations.

Since |V¢p| > 0 on 92, we assume that there exist §op > 0 and 6; > 0 such that

Vol > 61 (3.3)

for x € €2\ £25,. This in particular implies that for § < 8¢, 0§25 is a smooth hypersurface. Since £2 is convex, we may
choose 8g small enough so that there exists 8, > 0 such that for any 6 < 8o, the second fundamental form II(-, -) of
09825 satisfies

where I(-, -) denotes the induced metric tensor on d£2s5. On the level hypersurface 9525, the following formula is also
well known:
V2o (-, -
(., = 2 (3.5)
Vol
as symmetric tensors on 79£25. We also make §p < 7.

2 —
Now let C1 = %(% + A) and §; = min{Jp, 49711, 91—2}. Since §2 is strictly convex, if x € 952 and y € §2 such that
|y — x| = 81/A > 0 there exists 83 > 0, depending only on §;/A and £2 such that
—Xx
<—vx, y—> > 63, (3.6)
ly — x|
By the continuity we may also assume that the same estimate holds if £2 is replaced by £2; for § < &p.
For x € 8825/2, y € £25/2, let y (s) be the line interval joining x to y parametrized by the arc-length. Denote y’(s) by

W. Along y (s), W can be splitted into the tangential part WT and the normal part W with respect to Ty () 2oy (5))
and the inner-normal —v,, ). The estimate (3.6) asserts that [W-L| > 65. We also have the estimate

V2o (W, W) = V2o (WT, WT) +2V2¢o(WT, W) + V2go (W, W)
< —| Vol I(WT, WT) + A|WH||WT| + §|Wl|2

< =016 WT) + A|WH||WT| + §|Wl|2
_91%
2

Here in second line above we used (3.1), and_ in the third line we used (3.3) and (3.4).
Hence if for some integer j > —1, 8 =2/718 and 8’ /2 < ¢ < 8, we estimate

< (WT” +C1(61, 62, A)|WH|”. (3.7)

VZigo(W, W)  [Veo|? 2
V21 W, W)= — wt
0gdo(W, W) o p W]
0102, 2 2C » 6 2
<D |WT W - |
0102, 12 07 12
S- 28/ ’W ’ - 2(5/)2 ‘W ’ (3-8)

for 8’ < &1 and y(s) € §2\ £25,. Here in the second line we used (3.7) and in the third line we used the definition of §;.
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On the other hand, direct calculation shows

— YT ly—x|
(X(») = X)) v —x] (X(r®).v'®)

[y—x|
d /
= [ Sxee)r©)ds
0
[y—x|
= / V2 (—log¢o) (v (s), ¥'(s)) ds
0

Thus if y (s) € £2 \ £25,, (3.8) implies

y—Xx

(X)) = X)) -

> 0. (3.9)
ly — x|

Otherwise, there exists s”, the first s such that ¢g(y (s)) = 8;. Let k be the integer such that 2k5 < 8 < 2%t15. Since
[Vool| < A , we deduce that if sj is the first s with ¢o(y(s)) = §’/2 and s; is the first s with ¢o(y(s)) =&, then

s] —5; = Slmﬂarly s” > <L, which particularly implies |y — x| > ’%‘. Clearly s_; =0, s} =5;+1. Now

(X = X))

> Z /V2 (—loggo) (v, ') / / V3 (~loggo)(v'.v')

Sk ¢o(y(s)) =8

_003 - 1 4A?

T 4sA L~ 2i 2
C, G
0 G (3.10)
2
5 5

292
Here in the first line (3.9) is used, in the second line (3.8), (3.6) are used, and that C, = %, C3 =4A’D

The estimates (3.9), (3.10) together with the fact that 1 is uniformly continuous on £2 x £2 implies the claim (3.2)
hence that for § small C(x, y) > —€ on 8(.{2% X .Q% \ Ay). Taking § — O we have that

C(-xv )’) 2 -
for x, y € 2. Taking € — 0 and then D’ — D we have (1.1).

Remark 3.1. First observe that (3.10) implies that for § sufficiently small, (3.9) holds for any (x, y) € 9(£2 5 % 2 5 ).
By taking 1 (s) = —e tan(es) with € > 0 small, Theorem 2.1 and estimate (3.9) showed C(x, y) > 0 for this case,
which implies Brascamp—Lieb’s result on the log-concavity of ¢g as € — 0.

Also note that in the above proof of the asymptotics of C(x, y) we did not use any other properties of ¢ being the
first eigenfunction besides that ¢g = 0, with non-vanishing gradient, on the boundary.

Replacing ¥ by ¥ = ¢/ (cs) with 0 < ¢ < 1 and letting ¢ — 1, the same argument as above proves the following
corollary which asserts that ‘boundary convexity’ implies the ‘strong convexity’ even the domain may not be convex.

Corollary 3.2. Assume that 2 is a bounded domain such that there exists a smooth exhaustion §25 with 25 — $2 as
8 — 0. Assume that X be a C2(.Q) vector field satisfying (2.3), such that there exists 81 >0, for (x,y) € 0(82s x §25)
with |y — x| < 81 (3.9) holds, and for (x, y) with |x — y| 2 81, (X(y) — X (x)) - — 400 as § — 0. Let  be as

Iy xl
in Theorem 2.1. Then C(x,y) >0 forany x, y € §2.
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Corollary 3.3. Assume that $2 is a strictly convex bounded C*-domain. Let g; i(x) = —Vizj log ¢po. Then g; jdxi ®dx/
is a complete Riemannian metric on §2. The estimate (1.1) (as well as the estimate (1.2)) can be interpreted as
a comparison on the energy of the line segment in terms of this metric (in case of (1.2), in terms of the metric
gij(x, 1) = —Vizj log H (z, x, t)) with the corresponding (complete) metric in one-dimensional model.

Proof. We shall prove the result under the assumption £2 is C? since the argument is cleaner. The C? case can be

derived by applying the similar argument to a neighborhood of points on 92 with ail?;g 5 ‘;‘ﬁ? gf? >0,=0and <0
respectively.

Let F(x) = —log¢o(x). Then g;;(x) = F;;, the Hessian of F. Clearly F(x) — oo as x — 0§2. We shall write V,
as the covariant derivative with respect to g and denote by | - | and (-, -), the norm and the inner product with respect

to the metric g. Observe that ‘%0, with p being the distance to 82, is a positive C-function on £2, if £2 is C>. Hence

the completeness of g is equivalent to the completeness of —Vizj log p near 052. Thus we may assume that ¢y is the
distance function to 952.

We shall prove that [V, F|, < 1 near 0§2. This implies that the metric g is complete, since for any curve y (1),
a <t < b, with y(b) approaching to 9§2 we have that

b b
/|7/’|gdt > /(VgF, y’)gdt > F(y(b)) — F(J/(a)) = co.
a a
Consider gf/ = gij + 681‘]‘ (¢0)zj;06¢08,j +

(P0)ij — €godij by Ajj.
Now we compute the inverse of (g /) First let (A”/) being the inverse of A;; . Also let qﬁo = Al/ a¢>0 . Then direct

calculation shows that
ij ¢o¢o
gd =—¢0( Al 070
( € ) ¢ ,8

with B = A/ 2209% _ () Using the above expression for (ge '), we have

axi dx
B <1
—B+¢o
Taking € — 0 we have that |Vg F|, < 1. Hence we prove the completeness.
Recall that for any path y (s) witha <s < b the energy of the path (with respect to a Riemannian metric g) & (y)

1sdeﬁnedasf |y(s)|2d9 Ify(s)=x+s2

@o): ¢(¢°)J with §;; being the Euclidean metric. For simplicity we denote

0

g”FF

with 0 < s < |y — x|, X(x) = —Vlog¢o(x), direct calculation shows

Iy xI’
that
ly—x| [y—x|
y—Xx
(X() — X(x)) - Tl / —~V*loggo(y'.y')ds = f |V’|§ds~
0 0

It was Bruce Driver who suggested the possible path energy interpretation of (1.1). O

Remark 3.4. The location where the maximum of ¢y is attained has attracted much study. It is easy to show by direct
calculation that the metric g in the above result has vanishing Ricci curvature at the maximum point of ¢g.

4. The modulus of expansion estimate for the fundamental solution

Here we improve the log- concavity of the fundamental solution proved in [6]. Let H(z, x, t) be the fundamental
solution to the heat operator a 7 — L4 with Dirichlet boundary value on a strictly convex domain D. We use K (z, x, 1) to

denote the Euclidean heat kernel W exp(— %). It was proved in [6] that ¢ (x, 1) = (f)(z, x,t)1is alog-concave
function of x. The improved estimate asserts that —V log ¢ has an expansion modulus given by the one-dimensional
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case. Before we state the improved version precisely, first let H(s, 1) and K (s, 1) be the corres_ponding fundamental
D D 0
t

solutions (concentrated at s = 0) on [— 7, 5] and R for operator 3 — 59—:2 Let (s, 1) = (log(%))’ .

Theorem 4.1. With the notation above, if q is convex, then for any t > 0

y—x ly — x|
—(Vylog¢(y,1) — Vilogp(x,1)) - x> Y ) 4.1
The estimate (4.1) has the following equivalent form:
y—=x TN/ |y _-x|
(VylogH(z,y,t)—VxlogH(z,x,t))~ v x| < 2(logH) 5 ,t). 4.2)

Since (log H) <0and (log(%))’ <0on (0, Q), Theorem 4.1 and (4.2) improve the earlier result of Brascamp—Lieb.
It is sharp since the equality holds for dimension one. For its proof we need the following variation of Theorem 2.2.

Theorem 4.2. Let §2 be bounded domain of R" with diameter D. Let X (x, t) be a C*-vector field defined on 2 x (0, T']
satisfying the equation

ot
where z € R" is fixed, with V (x, X) being jointly convex. Assume further that X is symmetric i.e. (Vy, X, W) =

(Vw, X, Wy) for any W;. Let (s, t) be as in Theorem 4.1, or more generally a Cz'l—ﬁmction on [0, g) xRy - R
with ¥ (0,1) =0, ¥'(s,t) <0 for s > 0, and satisfying

3 1 1
<— - A)X(x, N =V(x,X(x, 1)) = 2Vx X (x,1) — ?(V(.)X(x, N,x —z)— SX (.0 4.3)

vy
— —s.

t t

C(x,y,t)+r<<X<y,r>—X(x,t>,u>+zw('y_x',r)>
ly — x| 2

cannot attain a negative minimum in the parabolic interior.

Y=y =29y — (4.4)

Then

Here (V(, X, x — z) is a vector whose inner product with any vector W is (Vi X, x — z). Direct calculation shows
that X (x, ) = —Vlog¢(x, t) satisfies Eq. (4.3) with V (x, X) = Vg(x). We first prove Theorem 4.2.

Proof. Argue by contradiction. Assume that at (xq, yo, t) with ¢ > 0, xq, yg € §2, C attains a negative minimum on
£2 x £2 x (0, T']. Following the notations from the proof to Theorem 2.1, the first variation consideration yields (2.6)
and (2.7), which together imply that

(VOX (). en) = (VX (x), en). 4.5)

From now on, in the proof, when the meaning is clear we omit ¢ variable dependence in X (x, ). Now we compute

d . 2
0> (E - ZVEjEj)C(x’ y’t)‘(m,yoqf)
J

i—1

=t<V(y,X(y)) —V(x X)), Ii:i|>

y—x
— 2f<VX(y)X(y) - VxuX(x), = x|>

—(Ve, X)),y — 2) + Ve, X (%), x — 2) — <X(y) — X (x), Ii :i|>

y—
ly —

+2 (v — ) +<X(y) — X (), i >+zw.
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Here the right-hand side is evaluated at (xo, yp) and we have used (4.3). The first term is nonnegative by the convexity
assumption on V (x, X). As in the proof of Theorem 2.1, Egs. (2.6) and (2.7) imply that the second term equals to

n—1

Z X(y) — X (x), e,-)2 + 219/ (X (y) — X (x), en)- (4.6)

i=1

Iy - xl
Applying (2.7) again, at (xo, Yo, ), we have

—(Ve, X(0),y —2)+(Ve, X (x), x —2) =]y — x|. 4.7

Combining the previous computation with (4.6) and (4.7) we have that, at (xg, yo, 1),

0= 209/ (X (y) — X (x), en) + ¥'ly — x|+ 29 + 2t (v — ¥"). 4.8)

On the other hand ¥ satisfies (4.4). Plugging (4.4) and s = @ into it, (4.8) then implies at (xg, yo, )
0= 219" (X(y) — X(x), eq) + 419"y =2¢'C.

This is a contradiction to C(xg, yo, t) < 0 and the fact that 1" < 0 (which follows from the log-concavity of % and the
strong maximum principle, noticing xg # yp). O

Observe that ¢ (x,t) = H(Z s t) here also satisfies that ¢ (x,t) > 0 on §2, ¢(x,¢) =0 on 92 and the partial differ-
ential equation:

<% — A)db =—q¢p+2(Vep,ViogK).
Hence the parabolic Hopf’s lemma implies that 22 U < 0 on 082. Therefore the same argument of Section 3 im-
plies the estimates (3.9) and (3.10) for X (x,t) = —Vlog¢(x,t) on the points near the boundary. Now replacing
Y with IZ(S, 1) = ey (es, €2t) with € € (0, 1), and observing that the heat kernel asymptotics (cf. [14,15]) imply that
C(x,y,t) 20 holds at t = 0, Theorem 4.2 implies that C(x, y, ) > 0. Letting ¢ — 0 we get a maximum principle
proof for Brascamp-Lieb’s log-concavity of % and letting € — 1 we get Theorem 4.1. The general € serves a natural
interpolation between the strong and the weak result.

Remark 4.3. By taking 1 — oo, since ™' H(z, x,1) — ¢o(z)¢o(x), the estimate (4.2) implies the improved log-
concavity estimate (1.1). One can formulate a general maximum principle for the case that V (x, X) has a convexity
module as in Theorem 2.2. Similarly, Theorem 4.1 can be generalized to the case that Vg has an expansion modulus
w(s) as in [2]. Without insisting ¥’ < 0 in Theorem 4.2, the argument also proves that C(x, y, ) > 0 is preserved
by (4.3).

5. Alternate perturbation for the proof of fundamental gap theorem

In [2], by relating the fundamental gap to the exponential decay rate of the solution to a parabolic equation, the
authors proved the following result.

Theorem 5.1 (Andrews—Clutterbuck). Let §2 be a strictly convex bounded domain in R" with diameter D. Then the
gap between the second eigenvalue ) and the first Ao (for the operator L, with q being convex) satisfies:

A — A S —. (5.1)

Recall that w(s) is called a modulus of continuity of a continuous function w(x) : £2 — R if w(y) — w(x) <
2&)(@) for any x, y. In [2], the result was proved by applying the following comparison result on the continuity
modulus.
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Theorem 5.2. (See [2, Theorem 2.1].) Let 2 C R" be a strictly convex domain with diameter D and smooth boundary.
Let w(x,t) be a solution to

v
i Av —2(X,Vv) (5.2)

with Neumann boundary condition. Suppose that
(a) X (-,t) has modulus of expansion w(-,t) for each t > 0, where w(s, t) : [0, D/2] x Ry — R is smooth;
(b) v(-,0) has a modulus of continuity ¢g, where @o(s) : [0, D/2] — R is smooth with ¢¢(0) = 0 and (p(/) (s) >0o0n
[0, 21;
(©) ¢(s,1):[0, D/2] x Ry — R satisfies
(1) ¢(s,0) =go(s) on [0, D/2];
(i) % >¢" —2w¢  on [0, D/2] x Ry:
(i) ¢'(s,1)>00n[0, 2] x Ry;
@iv) ¢(0,¢) >0 foreacht > 0.

Then ¢(s, t) is a modulus of continuity of v(x, t).

Theorem 5.1 can be derived from Theorem 5.2 by letting v(x, 1) = e~ *170) % with ¢; being (i + 1)-th eigen-
function and A; being the corresponding eigenvalue, and letting ¢ (s, 1) = Ce™ (17 H0)! 4_5_(1) with ¢; being (i + 1)-th

eigenfunction and p; being the corresponding eigenvalue for the operator % on [— 2 , 2] Here X = —Vlog o,
w(s) = —(log¢p)’ and C is a constant sufficiently large. Estimate (1.1) asserts that w(s) is an expansion modulus of
X. This is how (1.1) plays the crucial role in the proof of Theorem 5.1.

The only problem here is that ¢’ (Q, t) > 0 does not hold and the corresponding w(s) = —(log ¢_50)’ is not smooth
on [0, Q]. In [2] a perturbation via the Priifer transformation was introduced to handle this.

On the other hand, the issue can be also dealt with in the following way. Let D’ > D. Let qSD/ be the cor-
respondmg eigenfunctions on [— 2 , 2 ] (which are given by cos( D,s) and sm( 7 s) for i =0, 1). Let w? (s)
—(log ¢0 )’ Smce w(s) > oP (s) wP (s) is still an expansion modulus of X. And now the corresponding ¢ (s)

2Ce ¢ —ng i sm(%s) does have (p’D (s,t) >0 on [0, 7] x R4 . Hence Theorem 5.2 can be applied to conclude

that
e_(xl_xo)t(‘Pl(Y) o1 (x)> Ce—(ﬂl -iad "t sm( 7T |y _x|)
do(y)  ¢o(x) D 2

since there exists such a constant C at t = 0. From this one has that A; — Ag > /llD, — /16)/. The claimed result follows
by letting D’ — D.

Theorem 5.2 effectively implies a type of Barta’s theorem on Neumann eigenvalue comparison:

Let §2 be a strictly convex domain in R™ with diameter D. Suppose that w(s) is a modulus of expansion of the
vector field X and there exists ¢o(s) : [0, %] — Ry with ¢9(0) =0, ¢;(s) >0 on [0, %) and ¢ — 2w¢) < —X190.

Then for any nonzero Neumann eigenvalue 11, of the operator A —2(X, V(-)), the real part Re(1) is bounded from
below by A;.

We refer the interested readers to [2] for the motivation, history and comprehensive literatures on previous works
related to Theorem 5.1.

6. An elliptic proof

In this section we give an alternate proof of Theorem 5.1 without evoking the parabolic method. Here we apply the
maximum principle to the quotient of the continuity moduli. The estimate (1.1) plays the crucial role again.

Let w(x) = g‘ g; and w(s) = %ZZ(‘)E;; Here ¢; and ¢; are eigenfunctions of the Schrodinger operator as well as the
1-dimension model operator as in the last section. Direct calculation shows that w satisfies
Aw = —(A1 — Ap)w — 2(Vlog ¢o, Vw). (6.1)

By [18], w can be extended to a smooth function on £ (still denoted by w) and %_15 =0on d452.



L. Ni/J. Math. Pures Appl. 99 (2013) 1-16 11

Consider the quotient of the oscillations of w and w(s) and let
w(x) —w(y)
("5
on 2 x 2\ A with A ={(x,x)|x € £2} being the diagonal. The function Q can be extended to a set C, a natural

‘compactification’ of £ x £ \ A (or a ‘blow-up’ of A), namely the disjoint union of £2 x £\ A with the unit sphere
bundle U2 = {(x, X) | x € 2, | X| = 1}, with the extension defined as

Qx,y) =

2{(Vw(x), X
o(x. x) = 2VwW). X)
w’(0)
Note here that w(s) = sin(%s), hence w”(s) = —pow(s), with pg = 2, and w'(0) = Z. By the scaling we can

assume without the loss of the generality that D = w. The extended functlon Q, which is continuous, attains its
maximum somewhere on C. We consider two cases.

Case I: the maximum of Q, which is clearly nonzero and denoted by m, is attained at some (xg, yg) with xg # yp.
The Neumann condition %—w =0, and the convexity of £2 force that both x¢ and yy must be in £2. Now we pick a local
orthonormal frame {¢;}, 1 <i < n suchthate, = 0 i"‘ We then parallel translate the frame to yp and let E; = ¢; @e;
forl1<i<n—1land E, =¢, ® (—e,). Now {E; } be tangent vectors of the product £2 x £2 as before. Since Q has

an interior maximum, the first variation consideration implies that at (xo, yo):

Vi w(x) _ Vo w(y) _

w w
m —/
Ve, w(x) = Vo, w(y) = — 2 .

2
Putting them together we have that at (xg, yo),
Yw(x) = Vu(y) = — mip/ 2= 6.2)
2 |y- XI
The second variation consideration yields for 1 <i <n — 1, at (xg, yo),
V2 w(x)—V2 w
0> V3, 0= vaa?®) ~ Vaq0) (6.3)
[ ] w
and
0> Vi, p,Q
_ En(nw(x) - Vezncnw(y) +2Venw()€) + Venw(y) ' + 2m<u_)T/)2 . mJ)TN (6.4)
w w w
Using (6.2) and w” = —uow we can write (6.4) as
V2 w(x v?2
0 2 €nén ( ) _ enen (y) +/~'L0m (65)
w
Adding (6.3) (6.5), and using (6.1), (6.2) we have that at (xg, yo),
A —A
0> w(x) - w(y) + pom
—Vlio x), Vw(x)) — (=Vlo ,Vw
G — gy 4 2{Z Y Tog (@), V) = (=Viogdo(). V) |
(=Vloggo(y) + Vioggo(x)) - 2=
=—(1 —2o)m +mw' + pom

w
Applying (1.1), it then implies that



(6.6)
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T
Iv_zl at xo and

[N

> 3%.
Case 2: the maximum of @ is attained at some (xg, Xo) € US2. It is easy to see that Xy =
|[Vw|(x) for any x € £. Again the convex1ty of £2 and ° aw = 0 rule out the
IV w‘ We also parallel translate it
n—1and w, =Vw.

from which one concludes that A1 — Ag
(6.7)

m = 2|Vw|(xg). Moreover |[Vw|(xg) >
possibility that xq is on d£2. Now pick an orthonormal frame {e;} at xq so that e, =
toa nelghborhood of x9. Under such a frame it is easy to see that w; =0 for 1 <i <
<k <n.

Since |[Vw|?(x) attains its maximum at the interior point xg, we have that
V|Vw|?> =0, hence wy, =0, 1

Moreover, the maximum principle concludes forany 1 <k <n —1,

> (IVul),, = 22 Wi+ Wikj W} ) > 2Wikn W (6.8)
j=1
<jsn—1
Q(x(s), y(s)). Since Q achieves its maximum at (xo, Vol (x0))
0 and limg_,¢ g”(s) < 0. In the

y(s) =x0 — se, and g(s)

Above we have used (6.7) and w; =0 for 1
m for all s € (—¢, €), which implies that limg_,¢ g'(s)

-/

Let x(s) = xo + sey,

we have that g(s) < g(0) =
following we shall exploit these facts
Direct calculation shows that
/ (Vw(x(s)), en) + (Vw(y(s)), en) w
g (s)= = —8(s)—,
w w

"(s) = ey W(X(5)) e,,e,lw(y(s)) (Vw(x(s)), en) + (Vw(y(s)), en) 0’
& o (s) D D

") _ »
21im g (s) + pom.
s—0
(6.9)

-7\ 2
+Mw@Hﬁﬂﬁ<w>
fb & =8 (0), and making use of the first equation above, the second equation implies that

Observing that lim;_, ¢
lim g" (s) = 2wnnn (x0)
Hence we have that at xg,
02 2wunpn + pom.

Now multiply w, on (6.9) and add the resulting inequality to (6.8). Then we have that at x,
(V(Aw), Vw) + polVuw|*.

(M

Apply (6.1) to the above estimate and note that wy, = 0. Then we conclude that at x¢
0> 20)[Vw|* = 2V (log ¢o) (Vw, Vw) + ol Vw|?
Putting them together we have a proof of Theorem 5.1. In some sense, the above argument combines those of [2]

Ao > 3% follows from the estimate —V?2log ¢ > Z—QZ id, which is a direct consequence of (1.1)

The estimate A
— 2(V(-), X) (with non-constant eigenfunction) on a

and [18]

7. Further applications

Theorem 2.1 of [2] and the argument of the last section effectively give the following result on a lower bound
strictly convex domain £2 with diameter D. In case that the eigenvaluese A| of Ay are complex (with complex-valued

of the second Neumann eigenvalue for the operator Ay =
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eigenfunction w), the argument of Section 5/Section 6 applying to Re(e‘j‘" w), effectively provides the same lower
bounds for Re(A1), the real part of any nonzero eigenvalues. For the simplicity below we only prove the results for
the case A is real. Recall that pg = (%)2 and let w = sin(%s).

Corollary 7.1.

() If X has an expansion modulus given by —(log ¢o)', then for any nonzero Neumann eigenvalue X\ of the operator
A —2(V(-), X), Re(ry) is bounded from below by K1 — Hos

(ii) If X is merely convex, or more generally X has €' 2 as its expansion modulus for €' > —%, then Re(h1) >

2€’ + . The convexity of X amounts to € = 0.

Both results still hold for §2 being a strictly convex domain in a Riemannian manifold with nonnegative Ricci curva-
ture, or for any compact Riemannian manifold (without boundary) with nonnegative Ricci curvature.

Since the argument of previous section works equally well if v(x, f) = e*"w(x) with w(x) being the Neumann
eigenfunction of Ay. This implies Part (i). For the proof of the second statement in Corollary 7.1, letting w be the first
non-trivial eigenfunction in the argument of the last section, it suffices to let ¢ (s, 1) = C e~ 2€'+10)1 ) with and observe
that w” = —pow. The part (ii) generalizes an earlier result of Payne and Weinberger [16] which asserts the same
statement for X (x) = 0. Note that it even applies to the case that € < 0. One candidate of the vector field X satisfying
the assumption of the part (i) is —V log ¢ with ¢ being the first eigenfunction of some domain £2’ containing £2, but
with the same diameter.

For the last statement, after some obvious modifications on the definition of the modulus of expansion and replacing
|y — x| by r(x, y) (the distance function), it suffices to observe that the second variation (without fixing either end)
of the distance function r(x, y) is non-positive while ¢’ > 0. Hence the proof to Theorem 5.2 in [2] goes without any
changes. Note that on a compact Riemannian manifold any convex vector field X (being convex is equivalent to that
(Vw X, W) > 0) must be parallel. Hence statement here generalizes a corresponding result of Li and Yau [11] and
Zhong and Yang [19] for strictly convex domains in a Riemannian manifold (or for a compact Riemannian manifold
when X is non-convex).

Secondly we consider the case that £2 is a compact manifold with Ric > n — 1 or a bounded convex domain in
such a Riemannian manifold. The argument in the last section can yield an interpolating estimate on Re (1), where
A1 is any nonzero eigenvalue. First recall the following lemma which may be well known for experts.

Lemma 7.1. Assume that x,y € M with Ric > n — 1. Let y(s) be a minimizing geodesic joining x and y. Let {e;}
be an orthonormal frame at x and parallel translate it along y (s) with e, = y'(s). Then for x, y € M, with distance
r(x,y)<m,

s sin(Z52)
ZVEiEI_F(X,y)S—Z(n—I)TV)). (71)
5

izl cos(

Proof. Since the distance function r (x, y) may not be smooth, the estimate is understood in the sense of support. Let
¥i(s.m) = exp,,,,(nVi(s)) fori =1,...,n — 1 with V; = (cos(s) + 15524 sins)e; (s). Here we denote r(x, y) by d.

Since 3—5(07 n) =¢;(0), g—,’{(d, n) =ei(d) and r(y (0, n), y(d,n)) < L(y (s, n)), the arc-length of y (-, 1), the second
variation formula implies the following differential inequality in the barrier sense,

(s, m)ds

d
V2 . r(x.y) < d? / Dy
or(x, — | |==
E;E; y \dnzo ds =0

= [(viP = Ry Vi s
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The lemma follows by summing the above for i = 1 to n — 1, plugging in the assumption Ric > n — 1, and elementary
identities. O

The argument in the last section then shows the following result regarding for any nonzero Neumann eigenvalue of
A —=2(V(), X).

Corollary 7.2. Let §2 be a compact manifold without boundary, or a strictly convex domain in a Riemannian manifold,
with Ric > (n — 1) K. Assume that the diameter of $2 satisfies D < ﬁ, and that X has a modulus of expansion €' v

/ b1
Then for any D' € (D, ﬁ]’

Re(h1) =2 + (n— DVK

2
T KD + <i> . (1.2)

D’ o<rs 7 D'
<r<D/2 tan(g5r)

We remark that a similar, probably more geometrically formulated result, but with X = 0, was obtained by Andrews
and Clutterbuck as described in [1]. The formulation here is a bit simple-minded. Nevertheless it gives an explicit
lower bound. Another explicit lower bound was also obtained in [4, Corollary 17]. By taking D’ = 7/+/K, the result
contains the Lichnerowicz’s ):1 > nK (so does the formulation of Andrews—Clutterbuck, as well as Corollary 17
of [4]), and when K = 0 it recovers Li and Yau [11], Zhong and Yang’s [19] estimate. Hence it addresses a conjecture
of P. Li [12]. The above result also generalizes an earlier estimate of Reilly [17] for convex domains in a Riemannian
manifold with Ric > (n — 1)g. Note that Reilly’s method is quite different, and may not apply to the case X # 0
considered here.

Proof. It suffices to prove for K = 1. Now observe that the proof of Theorem 2.1 in [2] implies that Theorem 5.2 still
holds on such a Riemannian manifold if the part (ii) in assumption (c) is replaced by

2—;” >¢" — 2w+ (n — DVK tan(v'Ks))¢'. (7.3)

Now let v(x,1) = e_i”w(x) with w(x) being the Neumann eigenfunction of Ay and let ¢(s,?) = Ce ™ with &

being the right-hand side of (7.2). It is now easy to check that (7.3) and other assumptions of Theorem 5.2 hold for
any D’ > D. Hence we conclude that A; > A as before. O

The following slightly more general result can be obtained by tracing the argument carefully.

Corollary 7.3. Let §2 be a compact manifold without boundary, or a strictly convex domain in a Riemannian manifold,

with Ric > (n — 1)K. Assume that the diameter D < % and that X has a modulus of expansion o (s). If for

any D' € (D, j_F]’ there exist a constant . and a C*-function w : [0, %] — [0, 00) with w’ > 0 on [0, %], and
—w"(s) + (n — DVK tan(vK$)w'(s) + 20 (Zs)w'(s) = Ab(s), on [0, ], then Re(hy) > A.

The estimate (1.1) has another application on the lower estimate of Aq, the first (Dirichlet) eigenvalue of the oper-
ator L, . Note that when g (x) = 0, the estimate is only sharp for n =1 (cf. [9]).

Corollary 7.4. Assume that S2 is a bounded strictly convex domain in R" with diameter D. Assume that q(x) is
convex. Then

2
T
> — i
Ao /n<D) +;2£q(x). (7.4)

It then implies that the second eigenvalue has the lower bound estimate:

2
> (n+3)<%) + inf g (0). (7.5)
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Proof. Since ¢9 = 0 on 952 and ¢y > 0, it must attain its maximum for some xo € §2. For r small integrate the
estimate (1.1) over the 9 By, (r):

_ T Tr
Wn—17" lzﬁtan(5)< / (X)) — X (x0)) - vdA(y)
9By (r)

_ / div X (y) du ()
Boy(r)

Wp—1 ,

=2y f (IVlog ol — ¢) du().
on(r)

Here w,— is the area of the d By(1) and recall that X = —V log ¢9. Hence we have that

2nm <nr

ro > —— tan( — — V1 Ddu(y).
02— tan 2D)+][on(r)(q |V Iog ¢ol”) dpu(y)

Taking r — 0 in the right-hand side above we get the desired result, since Vg (xg) = 0 and

. 2nm Tr nw?
lim —tan| — | = —.
r—0 rD D2

Using a similar argument as in the proof of Corollary 7.4, (1.2) implies the following sharp upper bound on the
growth rate of H(x, y, ).

Corollary 7.5. Assume that 2 is strictly convex and q(x) is convex. Let H(z, x,t) be the Dirichlet heat kernel for
a% — L4 with potential function q. For any fixed z € §2, let m(z, t) = maxyep H(z, x,t). Then

d d -
= logm(z,t) < nE log H(O,t) —infq.

Proof. Since m(y, t) may not be smooth in general, the derivative is understood as the Dini derivative from the left.
Since H(z, x,t) takes the O value on the boundary, it attains its maximum interior. Let x(¢) be such a point where
m(z, t) is attained. Then

log H(z,x(t),t) —log H(z,x(t),t — h)
h

d
7o < i
AH t),t
< X (Z,x( )’ ) —lnfq
H(z,x(1),1)
=A10gH(z,x(t),t) —infgq

log H (s, 1))’
s—0 N

<n(logH(0,1))" —infg

=n(log H);(0,1) — infgq.
Here in the third equation VH (z,x(7), 1) = 0 is used; in line 4 estimate (1.2) is used; in the last line the fact that
H'(0,1) =0isused. O

Note that Corollary 7.5 implies Corollary 7.4 since the decay rate of H(z,x,t) is e’

H (O, 1) is e Hor |

and the decay rate of
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