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Displacement convexity of Entropy and the distance
cost Optimal Transportation

FaBIO CAVALLETTI (1),
Nicora GicLi @) AND FLAVIA SANTARCANGELO (3

ABSTRACT. — During the last decade Optimal Transport had a relevant role in
the study of geometry of singular spaces that culminated with the Lott—Sturm-—
Villani theory. The latter is built on the characterisation of Ricci curvature lower
bounds in terms of displacement convexity of certain entropy functionals along Wa-
geodesics. Substantial recent advancements in the theory (localization paradigm
and local-to-global property) have been obtained considering the different point of
view of L'-Optimal transport problems yielding a different curvature dimension
CD(K, N) [5] formulated in terms of one-dimensional curvature properties of inte-
gral curves of Lipschitz maps. In this note we show that the two approaches produce
the same curvature-dimension condition reconciling the two definitions. In particular
we show that the CD' (K, N) condition can be formulated in terms of displacement
convexity along Wi-geodesics.

RESUME. — Pendant la derniére décennie le Transport Optimal a eu un rodle re-
marquable dans ’étude de la géométrie des espaces singuliérs qui a culminé dans
la théorie de Lott—Sturm—Villani. Cette derniére repose sur la caractérisation des
bornes inférieures de la courbure de Ricci en termes de convexité de déplacement
de la fonctionnelle entropie le long des Wa-géodésiques. Récentes avancées dans la
théorie (technique de localisation et local-au-global propriété) ont été obtenus en
envisageant le différent point de vue du L' Transport Optimal, en entrainant & la
differénte condition de courbure-dimension CD! (K, N) [5]. Cette derniére est formu-
lée en termes des propriétés 1-dimensionnelles de la courbure des courbes integralés
associées aux fonctions lipschitziennes. Dans la présente note on prouve que les deux
approches produisent la méme condition de courbure-dimension, en conciliant les
deux définitions. En particulier, on prouve que la condition CD!(K, N) peut étre
formulée en termes de convexité de déplacement le long des Wi-géodésiques.
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1. Introduction

The formulation of an appropriate version of Ricci curvature lower bounds
valid for possibly singular spaces has been a central topic of research for
several years. During the last decade Optimal Transport had a relevant role
in the topic that culminated with the successful theory of Lott—Villani [10]
and Sturm [15, 16] of metric measure spaces verifying a lower bound on the
Ricci curvature in a synthetic sense.

The theory is formulated in terms of displacement convexity of the Renyi
entropy. The latter is defined on the set of probability measures Sy (-|m) :
P2(X,d) — R as follows

S (ulm) = — /X 7N dy,

where p denotes the density of the absolutely continuous part of p with
respect to m. In rough terms, a space will satisfy the CD(K, N) condition if
the entropy evaluated along Ws-geodesics is more convex than the entropy
evaluated along Ws-geodesics of the model space with constant curvature K
and dimension N in an appropriate sense (see Definition 2.4).

The theory had a huge impact and a detailed discussion on its develop-
ment would be beyond the scope of the note. For our purposes, we mention
that substantial recent advancements in the theory (localization paradigm
and local-to-global property) have been obtained considering the different
point of view of L'-Optimal transport problems yielding a different curvature
dimension CD'(K, N) [5] formulated in terms of one-dimensional curvature
properties of integral curves of Lipschitz maps.

Motivated by the proof of the local-to-global property for the curvature-
dimension condition, in [5] has been shown that a metric measure space
(X,d, m) verifies CD(K, N) if and only if it satisfies CD' (K, N), provided X
is essentially non-branching (see Definition 2.1) and the total space to have
finite mass (i.e. m(X) < 00).

Moreover it was recently addressed whether or not the CD condition really
depends on the special exponent p = 2 used to check displacement convexity
of entropy. While for smooth manifold it is clear that it does not (being
equivalent to a lower bound on the Ricci tensor) the general case of metric
measure spaces has been considered in the recent [1] where complete equiva-
lence will be proved. It remained however unclear if the CD' (K, N) condition
could be equivalently formulated in terms of displacement convexity of the
Entropy functional along Wi-geodesics.
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In this note we show that this is the case and the two approaches produce
the same curvature-dimension condition reconciling the two definitions. We
report here the main result of the paper.

THEOREM 1.1. — Let (X,d,m) be an essentially non-branching metric
measure space and further assume m(X) = 1. Then (X,d, m) satisfies the
CDY(K, N) condition if and only if it satisfies the CDy (K, N) condition.

The CD;(K,N) condition is formulated, in analogy with the classical
CD(K, N), as displacement convexity of entropy along W;-geodesics; its pre-
cise formulation is given in Definition 2.5.

2. Background material

In this section we will recall some basic notions used throughout the
paper.

A triple (X,d,m) is called a metric measure space if (X,d) is a Polish
space (i.e. a complete and separable metric space) and m is a positive Radon
measure over X. In what follows we will always deal with m.m.s. in which m
is a probability measure, i.e. m(X) = 1; we will denote with P(X) the space
of all Borel probability measures over X.

A curve v € C([0,1], X) is called a constant speed geodesic if

d(75,7t) = |S - t|d(707'71), v Sat € [Oa 1]
From now on the set of all constant speed geodesics will be denoted with
Geo(X) while e; : Geo(X) — X will denote the evaluation map defined
by e:(y) = . Moreover we will call (X,d, m) geodesic if, for any choice of
x,y € X, there exists v € Geo(X) with v =z, 71 = y.

As usual, for any p > 1, P,(X) will denote the space of probability
measures with finite p-moment, i.e.

Pp(X) = {m eP(X): / d?(z,z0) m(dz) < +o0, for some g € X},
X

and with P,(X,d, m) its subspace of m-absolutely continuous probability.
The space P,(X) will be endowed with the LP-Wasserstein distance W,
defined by

Wytpoo ) = (i [ dp(:s,y)w(dxdy))l/p, (1)

™

where the infimum is taken in the class of all probability measures in P(Xx X)
with first and second marginal given by po and u; respectively.
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It is a classical fact that if (X, d) is geodesic then (P,(X), W)) is geodesic
too and a curve [0,1] 3 t — p; € Pp(X) is a geodesic if and only if there
exists v € P(Geo(X)) such that (eg,eq)sv realizes the minimum in (2.1)
and p; = eyyv. We will summarize these two properties saying that v is an
optimal dynamical plan v € OptGeo,(uo, f11). Finally, A C Geo(X) is called
a set of non-branching geodesics if for any y!,7% € A

31 (0,1) : 4 (s) =42(s), Vs €[0,f]] = ~+'(t) =~%(t), Yt € [0,1].

Finally we recall the classical definition of essentially non-branching. This
notion has been firstly introduced in [13] and considers only the case p = 2.

DEFINITION 2.1 (Essentially non-branching). — Let (X,d,m) be a
m.m.s.. We say that (X,d,m) is Wa-essentially non-branching if for any
Lo, 1 € Pa(X,d,m) any element of OptGeoy (o, pt1) is concentrated on a
set of mon-branching geodesics.

2.1. L'-Optimal Transport

To any 1-Lipschitz function u : X — R can be naturally associated a

d-cyclically monotone set I';, defined in the following way:

Ly i=A{(2,y) € X x X :u(z) —u(y) = d(z,y)}.
We define the transport relation R, and the transport set T, in the following
way:

R, :=T,UT, ', T,:=P(R,\ {z =1}), (2.2)
where {z = y} denotes the diagonal {(z,y) € X?: x =y}, P; the projection
onto the i-th component and I';t = {(z,y) € X x X : (y,z) € [, }.

Since u is 1-Lipschitz, I',,,I';! and R, are closed sets, and so are T, ()
and R, (z) (recall that T'y () = {y € X : (x,y) €'y} and similarly for R, (z)).
Consequently 7, is a projection of a Borel set and hence it is analytic; it fol-
lows that it is universally measurable, and in particular, m-measurable [14].

The transport “flavor” of the previous definitions can be seen in the
next property that is immediate to verify: for any v € Geo(X) such that
(70,71) € Ty, then

(Yo, 7e) €T, VO<s<t <1,

Finally, recall the definition of the sets of forward and backward branching
points introduced in [4]:

Agu = {reT,:3z,wely(z),(2,w) ¢ Ry},
A i={ze€Ty:3z,w el (x) " (z,w) ¢ Ry}
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Once branching points are removed, we obtain the non-branched transport
set and the non-branched transport relation,

T, =T\ (A UA_W), Ry=R,0(T) % T)); (2.3)

the following was obtained in [4] and highlights the motivation to remove
branching points.

PROPOSITION 2.2. — The set of transport rays R. C X x X is an equiv-
alence relation on the set T,

Noticing that once we fix € 7.2, for any choice of z,w € R,(x), there
exists 7 € Geo(X) such that

{z,z,w} C {ys : s €10,1]},
it is not hard to deduce that each equivalence class is a geodesic.

The next step is to use this partition of the transport set made of equiv-
alence classes to obtain a corresponding decomposition of the ambient mea-
sure m restricted to 7.”. Disintegration Theorem (for an account on it see [2])
will be the appropriate technical tool to use. The first step is to obtain an
m-measurable quotient map f for the equivalence relation R’ over 7,° whose
construction is by now a classical procedure. It is worth stressing that the
quotient set will be identified with a subset of T,” containing a point for each
equivalence class, i.e. for each geodesic forming 7,?. In particular, there will
be an m-measurable quotient set Q C 7.0, image of f. The Disintegration
Theorem (for an account on it see [2]) then implies the following disintegra-
tion formula:

mery= /Qmaq(da), (2.4)

where q = fymiye, and for g-a.e. @ € @ we have m, € P(X), mo (X \ Xo) =
0, where we have used the notation X, to denote the equivalence class of
the element a € @ (indeed X, = R(«)). In [4], it was proved that under
RCD(K, N) condition the measure of the sets of branching points is zero.
As already observed several times in the literature, the proof only requires
existence and uniqueness of optimal maps for p = 2.

THEOREM 2.3. — Let (X,d,m) be a m.m.s. such that for any po, 1 €
Po(X) with py < m any Wa-optimal transference plan is concentrated on
the graph of a function. Then for every 1-Lipschitz function u : X — R we
have

m(A-‘r,u) = m(A—,u) =0.

It is worth here recalling that if (X, d, m) verifies MCP (K, N) and is essen-

tially non-branching, then [6] implies that (X, d, m) verifies the assumptions

— 415 —



Fabio Cavalletti, Nicola Gigli and Flavia Santarcangelo

of Theorem 2.3 implying m(A4 ,) = m(A_,) = 0, for any v : X — R
1-Lipschitz function.

2.2. Curvature-Dimension conditions

We conclude this section by quickly recalling the main definitions of syn-
thetic Ricci curvature lower bounds relevant to this note. We start with the
first one that has been given by Lott—Villani [10] and Sturm [15, 16].

Given a metric measure space (X,d, m) and N € R, N > 1, we define the
Renyi entropy functional Sy (-|m) : P2(X,d) — R as follows

S (ulm) = — /X 7N dy,

where p denotes the density of the absolutely continuous part of p with
respect to m. We also recall the definition of distortion coefficients. For every
K,N € R with N > 1, we set

X K>0, N <oo,
Dg,n =4 VE/N
+00 otherwise.

Given t € [0,1] and 0 < 6 < D n, the distortion coefficients U%?N(H) are
defined by
00 if K6% > N2,
Si_n(wi VE/N) if 0 < K6% < Nn?,
(t) (9) o sin(0+4/K/N)

og .Nn): t if K62 <0and N =0, or if K62 =0,
Sinh(10y/“KN) ¢ g2
sinh(6y/—K/N) if KO <0and N > 0.

Finally, given K € R, N € (1,00] and (t,0) € [0,1] x Ry, 7iy(0) =
tﬁog?N_l(G)l_%. When N =1, set rg?l(e) =t if K < 0and T[(QI(H) = +0o0
if K > 0.

DEFINITION 2.4 ([16]). — Given two numbers K, N € R with N > 1 we
say that a metric measure space (X,d, m) satisfies the curvature-dimension
condition CD(K, N) if and only if for each pair of o, 1 € P2(X,d, m) there
exist an optimal coupling m of po = pom and py = pym and a Wa-geodesic
{pt} interpolating the two such that

Srvrlpalm) < = /XXX (e @@, 9)pg ™ (@)
DA )oY w)an(ey) (25)
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for allt € [0,1] and all N' > N.

One can also prescribe the convexity inequality (2.5) to hold along a W,,-
geodesic, getting to the more general definition of CD, (XK, N). In this note
we will deal with the case p = 1, that, due to the lack of strict convexity of
the exponent, needs a more refined definition.

DEFINITION 2.5. — Given two numbers K, N € R with N > 1 we say
that a metric measure space (X,d, m) satisfies the CD1(K, N) if and only if
for each pair of po, 1 € P1(X,d, m) there exists a Borel probability mea-
sure w € P(C([0,1], X)) concentrated on constant speed geodesics, such that
[ d(v0,71) dm () = Wi(po, 1) for which the inequality

Sw (pelm) <~ |

XxX

[ (d(vo, 1 ))oe ™ (0)

+Tg,)N/(d(’Yo,71))P;1/N,(71)]dw(7) (2.6)

holds for all t € [0,1] and all N' > N, where p; := (et).m and p < m and
(ei)ym = p; fori=0,1.

Remark 2.6. — Notice that since we are dealing with the 1-transportation
distance, there are dynamic transport plans which are not concentrated on
constant speed geodesics. Insisting on this property in the definition above
seems the natural choice to make in connection with the analogous definitions
for p > 1, see e.g. Lemma 3.2.

We now recall the definition of the CD' (K, N) condition introduced in [5]
and based on another principle: the localization of Ricci curvature lower
bounds along integral curves associated to 1-Lipschitz function.

DEFINITION 2.7 (CD*(K, N) when supp(m) = X). — Let (X,d,m) be a
melric measure space such that supp(m) = X. Let us consider K, N € R,
N > 1andletu: (X,d) = R be a 1-Lipschitz function. We say that (X,d, m)
satisfies the CDL (K, N) condition if there exists a family {Xo}aco C X such
that :

(1) There exists a disintegration of mer, on {Xq}acq:
mor, = / m, q(da), where my(X,) =1, forg-a.e.a € Q.
Q

(2) For g-a.e. a € Q, X, is a transport ray for I',.
(3) For g-a.e. o € Q, the metric measure space (X,,d,my) satisfies
CD(K,N).

We say that (X,d,m) satisfies the CD* (K, N) condition if it satisfies the
CDL(K,N) condition for every u: X — R 1-Lipschitz.

— 417 —



Fabio Cavalletti, Nicola Gigli and Flavia Santarcangelo

By transport ray, we mean that X, is the image of a closed non-null
geodesic v parametrized by arc length on an interval I in such a way the
function w o «y is affine with slope —1 on I, moreover it is maximal with
respect to inclusion.

Remark 2.8. — It is well known that the last condition of Definition 2.7
is equivalent to ask m, ~ ha[,ll_[o" X, |] Where | X,| denotes the length of the
transport ray X, (~ means up to isometry of the space) and the density h,,
has to satisfy

(hl/(N_1)>H 4K gy (2.7)
o N-1¢ S '
in the distributional sense. In turn this is equivalent to the fact that the
continuous representative of h, (which exists by (2.7) and that we shall
continue to denote by h,,) satisfies

ha((1 = )Ry + tRy) ¥
> ot W1 (Ry — Ro)ha(Ro) ™ + 0y (R1 — Ro)ha(Ry) ¥,
for any Ry, Ry € [0,|X4l|], Ro < Ry, and t € [0,1].

3. Equivalent Formulations of Ricci Curvature bounds

In this section we obtain the equivalence between CD'(K,N) and
CD1 (K, N). Recall that to avoid pathologies we assume supp(m) = X.

THEOREM 3.1. — Let (X,d, m) be an essentially non-branching metric
measure space and further assume m(X) = 1. Then (X,d, m) satisfies the
CDY(K, N) condition if and only if it satisfies the CDy (K, N) condition.

We will present separately the two implications needed for the proof of
Theorem 3.1.

3.1. CD,(K,N) = CD'(K,N)

So consider fixed v : X — R a 1-Lipschitz function and (X,d,m) be
essentially non-branching and verifying CD; (K, N) with m(X) = 1.

Step 1: Disintegration formula. — First notice that CD; (XK, N) implies,
reasoning for instance like [16] in the case p = 2, that the space is proper.
Moreover CD; (K, N) implies the following variant of MCP(K, N) (for the
definition of MCP we refer to [11] and [16]):
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LEMMA 3.2. — Let (X,d,m) be a m.m.s. with m(X) =1 and satisfying
CD1(K,N). Then (X,d,m) satisfies the following version of MCP(K,N).
For any po € P(X) with po < m and xo € X there exists a curve (pit)e[0,1]
which is a Wy-geodesic for any p € [1,00) from po to py = 65, such that
e = pem+ pf for all t € [0,1) and

/X oY > /X Al zo)og Y @po(dz),  (31)
forallt €10,1) and N' > N.

Proof of Lemma 3.2. — Let pg € P(X,d, m) and zo € X be given. Since
supp(m) = X, we can consider pi1 ¢ := c.MLp_(s,), With c. > 0 normalisation
constant. Let 7. be given by Definition 2.5 and put p . := (e¢).7e. It is
classical to check that properness of X implies that 7. is precompact and
therefore we can obtain a limit dynamical plan 7 concentrated on constant
speed geodesics and with marginals at time 0,1 given by po and p1 = 94,
respectively. Putting p; := (e;).7, the fact that (y;) is a W,-geodesics follows
from the chain of (in)equalities

W (s, pit)

<(/ dpws,%))’l’ sl f dpm,%)f — | — t1Wp(st0, 1),

where the first step is justified by the fact that (es,e;).7 is an admissible
transport plan from ps to p; and the last one by the fact that (ep, e ). =
to X 0y, is the only transport plan from g to d,, and thus is optimal
for every p € [1,00). Finally, the validity of (3.1) simply follows by lower
semicontinuity of entropy and the claim follows. O

The version of MCP (K, N) obtained in Lemma 3.2 is actually equivalent
to the classical one, provided the space is essentially non-branching: we refer
for its proof to [5, Lemma 6.13] (see also [12, Section 5]). Hence in our
framework we can directly use the classical MCP (K, N).

Immediately we deduce that X is a geodesic space. Hence, as discussed
in Section 2.1, the following disintegration formula is valid:

mer, = m\_7—$: / My q(da), (3.2)
Q

where ¢ = fy(m_y»), and for g-a.e. @ € @ we have m, € P(X), with
m, (X \ X,) = 0: the notation X, is used to denote the equivalence class
of the element a € ) that is, in particular, a transport ray. Notice that the
first identity follows from the essentially non-branching assumption and the
discussion after Theorem 2.3.

Hence it is only left to show that (X,,d, m,) satisfy CD(K, N).
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Step 2: Intermediate reqularity of conditional measures. — 1t is already
present in the literature how to improve the validity of (3.1) to any u; €
P(X), provided the space is essentially non-branching and the geodesic
(1t)teqo,1] is a Wa-geodesic.

This will be enough to deduce a first result on the regularity of m,. In-
deed localization for MCP(K, N) was, in a different form, already known
in 2009, see [3, Theorem 9.5], for non-branching m.m.s.. The case of essen-
tially non-branching m.m.s’s and an effective reformulation (after the work
of Klartag [9]) have been recently discussed in [8, Section 3] to which we
refer for all the missing details (see in particular [8, Theorem 3.5]). Here we
briefly report the following fact:

If (X,d,m) is an essentially non-branching m.m.s. with supp(m) = X
and satisfying MCP(K, N), for some K € R, N € (1,00), then, for g-a.e.cr,
m, = haH'Cx, and the one-dimensional metric measure space (X,,d, m,)
verifies MCP(K, N); in particular h, is strictly positive in the relative interior
of X, and locally Lipschitz.

Step 3: CD(K, N) estimates for one-dimensional spaces. — In order to
conclude, it remains to show that for g-a.e. @ € @, the one-dimensional
metric measure space (X, d, m, ) satisfies CD(K, N). It is useful to introduce
the following ray map g : Dom(g) C Q x R — T, defined as follows:

graph(g) := {(a,t,2) € Q@ x [0,4+00) x " : (a,z) € T',d(cv, ) =t}
U{(e,t,2) € Q x (—00,0] x T : (z,a) € I, d(z, @) = t}.

The ray map g enjoys several properties already obtained in [4, Proposi-
tion 5.4]:

e ¢ is a Borel map;
o t — g(a,t) is an isometry. If s, € Dom(cw,-) with s < ¢, then

(9(a, ), 9(a,t)) € T
e Dom(g) > (a,t) — g(a,t) is bijective on f~1(Q) C T.

In particular, via g we will identify the set of definition of the densities h,
with real intervals.

We start with the following preliminary result.

LEMMA 3.3. — For any Q C Q Borel set with positive q-measure and
fO?" Ry, R1,Lg, L1 € R such that Ry < Ry, Lo,L1 > 0 and [R(),Rl + Ll]
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belongs to the domain of q-a.e. hq, it holds:
PR L () e
(L ¥ suphd (0) > (o) ¥ oty @(Ro. R)) ink 13 (o)
Q 1
+ (Ll)%TI(QN(d(RmRﬂ)i%f h& (R1), (3.3)

for every t € [0,1], where Ry = (1 —t)Ro + tR1 (the same holds for Ly).
Proof of Lemma 3.3. —

Step 1. — Fix Q C @ Borel set with positive g-measure and consider
Ry, R1, Lo, L1 € R such that Ry < Ry and Lg, L1 > 0. Define for i = 1, 2 the
probability measures:

1 1
Hi = @ /Qg(av')ﬂ<€L,EIL[Ri»Ri+ELi]>q(da)'

First of all observe that, for such measures, the transport has to be performed
along the rays {Xo},cqo- For sure an optimal plan with this property ex-
ists, since the plan m rearranging the mass monotonically along each ray
is optimal; hence supp m C T, so it is d-cyclically monotone and therefore
Wi-optimal. The aim is to prove that all the other optimal plans enjoy the
same property.

Indeed, if not, there would exist at least one optimal plan 7 such that,
for some ()1 C @ of positive g-measure and for some S C R, it holds

7{(g(a,s),9(c/,s") 1, € Q1,s,8" € Switha # o'} > 0,

with @ x S C Dom(g). Let us consider the plan
T+ T

2 3
trivially, it is still optimal for the couple pug, p1. By construction this plan
splits some points, generating in this way a set of branching points with pos-
itive measure. This will lead to a contradiction. Consider indeed the Kan-
torovich potential v associated to the Wi-optimal transport problem between
o and pq, possibly different from the 1-Lipschitz function v we fixed above.
Theorem 2.3 applied to v implies that necessarily that m(Ay ,) = 0. Since
Ay, will contain P ({(g(a,s),g(c’,s")) : a,a’ € Q18,8 € Switha # o'})
considered above, and pg < m, the contradiction with 7({(g(e, s), g(c/, s")) :
a,a’ € Q,s,5 € Switha # a’}) > 0 follows. Hence, every optimal plan
will have support contained in the set

A% = UQGQg(a, [Ro, Ro + €Lo]) x g(a, [R1, Ry + eL4]).

T =
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Step 2. — Since by definition pg, u13 < m, there exists a dynamic trans-
port plan 7 as in Definition 2.5 such that for y; := (er)«® = pim the
inequality (2.6) holds true. Step 1 above and the fact that m is concen-
trated on constant speed geodesics completely characterize 7; in particular
we have that for g-a.e. @ € @ the function p; is 0 m,-a.e. outside the ‘inter-
val’ g(a, [Rt, Rt +¢L4]). Hence using the Disintegration Theorem and Jensen
inequality we can estimate the left-hand side of (2.6) by:

/Xptlﬁdm
_ / / pe(x)' ™ ¥ m (dz)q(da)

/ /Rt+st a,5)) "N ha(s)dsq(da)

1 Ry+eL,

< (5Lt)/ sup h§][ (pt(g(a7s))ha(s))l_%dsq(da)

Q [Re,Ri+eLy] Ry

<(eLod [ d (f T gl a(s)s) )

[Re,Ri+eLy Ry

<(€Ltq(Q))Nsup( sup h)
]

[Rf,RtJFEL

Arguing similarly, the right-hand side of (2.6) can be estimated in the fol-
lowing way where m = (eq, e1)y7:

/ po ¥ (@) (d(x,9)) + o1 ¥ (1) On (d(, y))m(da, dy)
XxX

> inf it ) [ oy @miao)+ ipf @) [ o )
Q Q

e

> (@) el w0 (Lo)

Q \[Ro,Ro+eLo]

+ meKN( (z,y)) igf<[R1,1i%rll4f-eL1] hé)’) (LI)N:| .

Hence, considering both the estimates obtained so far, we get

1

p( sup hé) > glf Ti(g;\,t)(d(x, v)) inf( inf hg) (LO)%
57 k) Q
Q

Z\H

L
( t) [R¢,Ri+eLt] [Ro,Ro+eLo)

Z\H

+inf 7Y (d(a, f( f h)L
IAHETK,N( (,y))in - éﬂsm (L1)
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Sending € — 0, we obtain

(L)X sup i (Re) > (Lo)¥ inf 738 7 (d(a,y) inf Wi (Fo)
Q 1
+ (L0)F inf il (d(e, ) inf b (R

where Ag = U,co{(g9(c, Ro), g(a, R1))}. Since g(a, - ) is an isometry, (3.3)
is proved. O

We are now ready to prove the following:

ProproSITION 3.4. — For q-a.e. a € @, the metric measure space
(Xo,d, my) satisfies CD(K, N).

Proof. — By Remark 2.8, to prove the claim is sufficient to show that:
ha((1—t)Ro +tR) ™7 > 0@ (R — Ro)ha(Ro) ¥
1
+ oWy (R — RoYha(Ry) ™1, (3.4)

for all ¢ € [0,1] and for Ry, R; € [0,L,] with Ry < R;, where we have
identified the transport ray X, with the real interval [0,L,] having the
same length.

As already did in [7], it is sufficient to show that for every Ry, Ry € [0, Lq]
with Ry < Ry and Lg, L1 > 0, we have that for g-a.e. « € Q)

(L)X hE (Ry) > (Lo) ¥ 72 (d(Ro, R1))hE (Ro)

+ (L) ¥ 0y (d(Ro, BB (Ry),  (3.5)

for all t € [0, 1], where Ly = (1 —t)Lo+tLy (the same for R;). Indeed, if this
is the case taking also into account the already established continuity of h,,
one can make the choice
T 1 (d(Ro, R)(R)TT ol (d(Ro, Ra))h(Ri) ¥
1-¢ ) 1 — n ’
obtaining exactly (3.4). Thus, our aim will be proving (3.5). Arguing by
contraddiction, let us assume that there exist Ro, Ry € [0, La], Lo, L1 > 0
with Rg+ Lo, Ry + L1 < L, and a Borel set @1 C @ with positive g-measure
such that for every o € @, it holds:

Ly =

(L™ hE (Ry) < (Lo) ¥ 73 (d(Ro, Ry))hE (Ro)
+ (L) F 0y (d(Ro, R))RE (Ry). (3.6)

By Lusin Theorem, there exists a Borel set Q2 C @1 with positive g-measure
on which the maps a — hy(R;), for i = 0,t,1 are continuous. Hence, fixed
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& > 0, there exists Q3 C Q2 with positive g-measure such that

-

1

(L) ¥ hE (Ry) < (Lo) ¥ 730 (d(Ro, R1)AT (Ro)
+ (L) 770 (d(Ro, R)RE (Ry) =6, ¥ a € Q.

In particular, for every Q) C Q3 compact set with positive g-measure:

1

(Le)¥ sup Al (Ry) < (Lo) ¥ ) (d(Ro, Ry)) sup hd (Ry)
Q Q
+ (L) ¥ 74y (d(Ro, Ry)) sup Al (Ry) — 6.
Q

Combining the latter inequality with (3.3), we deduce that for any Q C Q3
Borel set with positive g-measure

1 1
(Lo) ¥ 70 (d(Ro, By)) inf Y (Ro) + (L) ¥ 7 (d(Ro, Ry)) inf Y (Ry)
Q ’ Q

1 1
< (Lo) ¥ i3 (d(Ro, Ra)) sup hY (Ro) + (L) ¥ 74 1 (d(Ro, Ra)) sup h (Ry) — 6.
Q Q

Since the parameter § does not depend on ), we obtain a contradiction. O

This concludes the proof of the implication CD; (K, N) = CD'(K, N).
We will next move to the opposite implication.

3.2. CD'(K,N) = CDy(K,N)

Notice that CD'(K, N) implies that (X,d,m) is a proper geodesic space
and verifies MCP(K, N) (see for all the details [5]).

Let o, p1 € P1(X,d, m) be given. We will construct a Wi-geodesic veri-
fying the Entropy inequality. Consider therefore u : X — R a Kantorovich
potential associated to the transport problem between pg, p; with cost d.
Consider the associated I'y; then any optimal transport plan 7w has to be
concentrated over T'y,, i.e. 7(T'y) = 1. Moreover, with no loss in generality
we can assume that g is concentrated over the transport set 7.': indeed the
part of o outside of T.? is left in place by m; in particular, it will not give
any contribution in the Entropy inequality as TI(()N(O) =t.

Since w is 1-Lipschitz, by the CD} (K, N) condition there exist a family
of rays { X4 }aeg C X and a disintegration of mir, on {X,}aecg such that:

me7, = mMLgs= / mg, q(da), where m,(Xy) =1, for g-ae.a €@, (3.7)
Q
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where the first identity is given by Theorem 2.3 and (X,,d, m,) € CD(K, N).
It follows that

o = pom = / po Mg q(da) = / 10,a90(da) (3.8)
Q Q

where (19,0 = poma - ([ poma) ™" and qo = fi(po) with f the quotient map.

Then we claim that for any Borel set C' C @ it holds:

(fTHO) x X) N (Tu \{z =y}) N (T x T)
= (X x fHONN T\ {z=y}) N (Ty x 7).

Indeed, since 1o(70) = pui(T2) = 1, then 7((T, \{z =y} ) NTL x T2) = 1;
hence if z,y € T2 with (x,y) € Ty, then it must be f(x) = f(y) since 7!
does not admit forward or backward branching points. This implies that

po(f~HC)) =7((f7HC) x X)N (T \ {z =y}))
=n(X x f7HO) N T\ {z=y})
= (f71(C));

in particular qo = q1 := fy(u1). Hence, we can write the following disinte-
gration:

M1 =pim = / p1 Mg q(da) 2/ #1,090(da),
Q Q

where 11,4 = p1mg - ([ pomy) ! and, qo-a.e., f10.a, f1,o are probability mea-
sures on X,. Furthermore, by construction they are absolutely continuous
with respect to m,. By the CDi(K , N) condition, the metric measure space
(Xo,d, m,) satisfies CD(K, N) and hence there exists an optimal dynamical
plan v, such that p oMy = firq = (e4)4va is a Wl-geodesic interpolating
Mo, ad M1, and

— 3 - — 3 -
el () = T (d (10, 71))0 2 (0) + 7w (d (0, 7))P1. Y (1),

for v, a.e.y. (3.9)

It is then natural to proceed gluing 1-dimensional geodesics: define v =
Jo vato(der) and set i, = (e;)yr. Observe that, it holds py = [, fir,aq0(dar)
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and we claim that {u:} is a Wi-geodesic interpolating pg and p;. Indeed:

W (e, 1) < / d(z, ) (cr, e0);v(dady)
XxX

- / / d(,y) (€1, 04);va (dady)go(da)
QJXaxXa
- /Q /X @ p) e ensva(drdy)ap(da)

=t — s d(z,y)(eo, e1)sv(dzdy)
XxX

= |t — s|W1(po, p1)-

The last equality follows from the optimality of the plan: indeed (eg,e1)sv
is concentrated on a d-cyclically monotone with marginals po and p;. To
conclude, we show the convexity inequality (2.6) along the geodesic .

If py = pym, it follows from (3.7) that for each ¢ € [0, 1] it holds py o =

fpﬁ +—. Hence the inequality (3.9) can be rewritten in the following way:

- - -4 -4
pe ¥ () = T (A0, 70))00 Y (0) + T n [d (0. 7))pr Y (1),

for vy-a.e.y. (3.10)

Since for ggp-a.e. « the inequality (3.10) holds for v,—a.e. 7, a fortiori it holds
true for v—a.e. v; hence, the claim is proved.
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