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ABSTRACT. In this paper we study the Poincaré constant for the Gaussian measure re-
stricted to D = R? — B where B is the disjoint union of bounded open sets. We will mainly
look at the case where the obstacles are Euclidean balls B(x;,r;) with radii r;, or hyper-
cubes with vertices of length 2r;, and d > 2. This will explain the asymptotic behavior of a
d-dimensional Ornstein-Uhlenbeck process in the presence of obstacles with elastic normal
reflections (the Ornstein-Uhlenbeck pinball).
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1. INTRODUCTION.

In order to understand the goal of the present paper let us start with a well known question:
how many non overlapping unit discs can be placed in a large square S? This problem of
discs packing has a very long history including the following other question: is it possible
to perform an algorithm yielding to a perfectly random configuration of N such discs at a
sufficiently quick rate (exponential for instance) 7 This is one of the origin of the Metropolis
algorithms as refereed in [DLM11].

The meaning of perfectly random is the following: the configuration space for the model is
SN | describing the location of the N centers of the N discs B(x;, 1), but under the constraints
d(z;,05) > 1 and for all i # j, |x; — ;| > 2. The remaining domain D is quite complicated,
and randomness is described by the uniform measure on D.

The answer to the second question is positive, essentially thanks to compactness, but the
exponent in the exponential rate of convergence is strongly connected with the Poincaré
constant for the uniform measure on D which is, at the present stage, far to be known (the
only known upper bounds are disastrous).

One can of course ask the same questions replacing the square by the whole euclidean space,
and the uniform measure by some natural probability measure, for instance the gaussian one.
But this time even the finiteness of the Poincaré constant is no more clear. A very partial
study (N = 2,3) of this problem is done in [CFKR16].
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In all cases, the probability measure under study, and supported by the complicated state
space D is actually an invariant (even reversible) measure for some Markovian dynamics, one
can study by itself, and which furnishes a possible algorithm. The boundary of D becomes
a reflecting boundary for the dynamics.

In this paper we intend to study the asymptotic behavior of a d-dimensional Ornstein-
Uhlenbeck process in the presence of bounded obstacles with elastic normal reflections (look-
ing like a random pinball). The choice of an Ornstein-Uhlenbeck (hence of an invariant
measure of gaussian type) is made for simplicity as it captures already all the new difficulties
of this setting, but a general gradient drift diffusion process (satisfying an ordinary Poincaré
inequality) could be considered.

Of course for the packing problem in the whole space the obstacles are not bounded, but it
seems interesting to look first at the present setting. Our model is also motivated by others
considerations we shall give later.

All over the paper we assume that d > 2. We shall mainly consider the case where the obsta-
cles are non overlapping euclidean balls or smoothed [* balls (hence smoothed hypercubes)
of radius 7; and centers (x;)1<i<N<4oo, as overlapping obstacles could produce disconnected
domains and thus non uniqueness of invariant measures (as well as no Poincaré inequality).
We shall also look at different forms of obstacles when it can enlighten the discussion.

To be more precise, consider for 1 < N < 400, X = (2;)1<i<N<+o0o @ locally finite collection
of points, and (7;)1<i<N<+oo & collection of non negative real numbers, satisfying

|y — x| >ri+rjforis#j. (1.1)

The Ornstein-Uhlenbeck pinball will be given by the following stochastic differential system
with reflection

{ dXt:th—)\Xtdt—kzz(Xt—:Ez)dL%, (1 2)

; ¢
Li= [, Lix, —a|=r; L.
Here W is a standard Wiener process and we assume that P(|Xo — 2;| > r; for all i) = 1. L
is the local time description of the elastic and normal reflection of the process when it hits

B(:EZ',T‘i).

Existence and non explosion of the process, which is especially relevant for N = 400, will be
discussed in Appendix A. The process lives in

D=R%—{z; |z — z;| <r; for some i}, (1.3)

that is, we have removed a collection of non overlapping balls (or more generally non over-
lapping obstacles).

It is easily seen that the process admits an unique invariant (actually reversible) probability
measure /1y x, which is simply the Gaussian measure restricted to D, i.e.

— _ 2
pax(de) = Z/\’}\, Ip(z)e 22" da (1.4)
where Z) x is of course a normalizing constant. Hence the process is positive recurrent.

The question is to describe the rate of convergence for the distribution of the process at time
t to its equilibrium measure.
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F1GURE 1. An Ornstein-Uhlenbeck particle in a billiard

To this end we shall look at the Poincaré constant of i x since it is well known that this
Poincaré constant captures the exponential rate of convergence to equilibrium for symmet-
ric processes (see e.g. [CGZ13| lemma 2.14 and [BCGOS8| theorem 2.1). Other functional
inequalities (logarithmic Sobolev inequality, transportation inequality, ...) could be equally
considered and the techniques developed here could also prove to be useful in these cases
(for examples Lyapunov techniques have been introduced in the study of Super Poincaré
inequalities in [CGWWO09], including logarithmic Sobolev inequalities).

When the number of obstacles N is finite, one can see, using Down, Meyn and Tweedie
results [DMT95] and some regularity results for the process following [Cat86, Cat87], that
the process is exponentially ergodic. It follows from [BCGO0S8] theorem 2.1, that py x satisfies
some Poincaré inequality, i.e. for all smooth f (defined on the whole R?)

Var, (1) < Cr02) [ VAP diny. (1.5)

But the above method furnishes non explicit bounds for the Poincaré constant Cp(A, X).

Our first goal is thus to obtain reasonable and ezplicit upper and lower bounds for the
Poincaré constant. Surprisingly enough (or not) the case of one hard obstacle already contains
non trivial features.
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Our second goal is to look at the case of infinitely many obstacles, for which the finiteness
of the Poincaré constant is not even clear.

Part of the title of the paper is taken from a paper by Lieb et altri [LSY03] which is one of
the very few papers dealing with Poincaré inequality in a sub-domain. Of course, one cannot
get any general result due to the fact that one can always remove an, as small as we want,
subset disconnecting the whole space; so that the remaining sub-domain cannot satisfy some
Poincaré inequality. Hence doing this breaks the ergodicity of the process.

The method used in [LSY03] relies on the extension of functions defined in D to the whole
space. But the inequality they obtain, involves the energy of this extension (including the
part inside D¢), so that it is not useful to get a quantitative rate of convergence for our
process.

Our model can be used (or modified) as a model for crowds displacements (involving several
particles in the obstacles environment). In particular the design of small obstacles that should
kill the Poincaré constant is interesting.

Let us now describe the main results and main methods contained in the paper.

First, it is easily seen, thanks to homogeneity, that
1
Cp(\, X) = XCp(l,\f)\X). (1.6)

where v/A X is the homotetic of X, i.e. the collection of B(vAz;, vV Ar;). Hence we have one
degree of freedom in the use of all parameters. This homogeneity property will be used in
the paper to improve some bounds.

The first section is peculiar. We look at a single spherical obstacle centered at the origin.
We show that the Poincaré constant is given by

2

1

i.e. is up to some universal constant the sum of the Poincaré constant of the gaussian
distribution 1/2\ and the one of the uniform measure on the sphere of radius r i.e. r2/d. For
the process this reflects the fact that it hits a neighborhood of the origin with an exponential
rate given by A but turns around the sphere with an exponential rate given by r2/d. This
is also in accordance with what is expected when A — 400 (py x is close to the uniform
measure on the sphere) or » — 0 where the obstacle disappears.

We also look at the usual perturbation method for Poincaré inequalities when the center is
no more located at the origin (see Proposition 2.4 and Proposition 2.5) with results that
are not entirely satisfactory. The result for the obstacle B(0,r) can be used, through the
decomposition of variance method, to obtain results for a general single ball B(y,r). This is
explained in the third Appendix.

The next two sections 3 and 4 are devoted to our main goals in the case of spherical obstacles:
obtain explicit controls for the Poincaré constant in the presence of a single obstacle, extend
it to a finite number of obstacles, prove that it is still finite in the case of an infinite number
of obstacles.
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In section 3 we develop a “local” Lyapunov method (in the spirit of [BBCGO08]) around the
obstacle. Under a restriction to small sizes, it is possible to give some explicit Lyapunov
function. As in recent works ([BHW12, AKM12]) the difficulty is then to piece together the
Lyapunov functions we may build near the obstacle and far from the obstacle and the origin.
Let us describe the main results and methods.

First we are able to find explicit Lyapunov functions in the neighborhood of the obstacles

provided
Vi,r<rVA=+/(d—1)/2 — 271

This implies some limitation for the dimension namely
d>T.

If in addition the balls B(x;,r; + b()))) are non-overlapping (here b()) is some explicit con-
stant), then one obtains an explicit upper bound for the Poincaré constant. This is explained
in subsection 3.2 in particular in Proposition 3.10.

The remaining of section 3 is then dedicated to get rid of the dimension restriction still for
small obstacles i.e. provided

Vi, 1 < %\/(d— )/2.

In subsections 3.3 and 3.4 we show how to control the variance of functions compactly sup-
ported in the exterior of a large ball containing the origin. As a consequence we get in
subsections 3.5 and 3.6 a general result for the Poincaré constant when there is only one
obstacle, gathering all what was done in these subsections and the previous section.

Finally we prove the finiteness of the Poincaré constant for an infinite number of small ob-
stacles uniformly disconnected, that is such the distance between two distinct obstacles is
uniformly larger than some € > 0 in Corollary 3.20. If we are not able to give a precise
description of the Poincaré constant in general, we can give some provided all obstacles are
far enough from the origin i.e. if

Vi, |z VA > eVd

for some constant ¢ (see proposition 3.16 and the explanations at the beginning of subsection
3.7.)

We close section 3 by a subsection explaining what happens if we replace euclidean balls by
hypercubes.

In section 4 we use the results in [CGZ13] in order to build new Lyapunov functions near the
obstacles, this time without restriction on the radius. To this end, we study in details how
the process avoids a spherical obstacle, using stochastic calculus. This allows us to build a
new Lyapunov function near the obstacle, which is given by some exponential moment of the
time needed to go around the obstacle. Useful results on the Laplace transform of exit times
for some linear processes are recalled in the second Appendix. This new Lyapunov function
is then used in subsection 4.2 to obtain an upper estimate for the Poincaré constant in a shell
around a spherical obstacle. Together with the method in section 3, we can then show (see
proposition 4.12) that provided

1
Vi, |zi| >r;+m and > g
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for some large enough m the Poincaré constant is finite and obtain an upper bound for it.
Finally we can extend the result in the case of infinitely many large obstacles. Hence sections
4 and 3 are complementary.

Gathering all this, we have the following key result: for a spherical obstacle located far
from the origin, the Poincaré constant does not depend on the radius (contrary to what we
conjectured in a previous version of this work). This result allows us to show the following
general result in the case of an infinite number of spherical obstacles

Theorem 1.7. Let X = (2;)1<i<too @ locally finite collection of distinct points, ordered such
that |z;| < |xiz1| for all i, and R = (1i)1<i<+oo @ collection of non-negative numbers. Assume
that there exists € > 0 with |x; — x;| > r; + 1+ ¢ for all i # j.

Then for any X > 0, the measure py x defined in (1.4) has a finite Poincaré constant and
the reflected Ornstein-Uhlenbeck process in D (defined in (1.3)) is exponentially ergodic.

Section 5 is devoted to obtain lower bounds. We show in particular that if we replace euclidean
balls by hypercubes, the situation is drastically changed since each obstacle (in a particular
configuration) gives some contribution ¢ where r denotes the length of an edge of the
hypercube. In particular large obstacles far from the origin can make the Poincaré constant
go to co. We give two approaches of this result: one using exit times for the stochastic
process, the second one using isoperimetric ideas. The same isoperimetric ideas are used to
give a lower bound for the Poincaré constant in the case of spherical obstacles. To conclude
the section we show that replacing balls by some non convex small and far obstacles can kill
the exponential ergodicity. This situation is analogous to the one obtained with “touching”
spherical obstacles.

The conclusion is that, presumably for uniformly convex obstacles (with an uniform curvature
bounded from below uniformly in the location of the obstacles too) a similar result as for
spherical obstacles holds true and our method can be used. The only difficulty is to find the
good Lyapunov functions. A lack of uniform convexity has some disastrous consequences on
the Poincaré constant, even for small and far obstacles.

Dedication During the revision of the paper, we learned about the death of Marc Yor.
Everybody knows what a tragedy it is for Probability theory. It turns out that some beautiful
results of Marc Yor on exit times for general squared radial Ornstein-Uhlenbeck processes
recalled in an Appendix, are crucial in the present paper.

2. SOME RESULTS WHEN N = 1.

2.1. The case of one centered ball, i.e. y = 0. Assume N = 1 and the obstacle is the
euclidean ball B(y,r) with y = 0. In this case uy x = v/} is the standard gaussian measure

with variance % restricted to D = R% — B(0,r). More generally we will denote by vy, the
gaussian measure with mean y and variance % restricted to R? — B(0, 7).
. x is spherically symmetric. Though it is not log-concave, its radial part, proportional to

d—1 _—\p?
][p>rp e P

is log concave in p so that we may use the results in [Bob03], yielding
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Proposition 2.1. When X' = B(0,r), the measure j1) x satisfies a Poincaré inequality (1.5)

with ) ) )

1 /1 r 1 r 1 r

(A — )< B <4
2 <2A+ d) —max<2x d> < CpBO.M) < 3+

Proof. For the upper bound, the only thing to do in view of [Bob03] is to estimate E(&2)

where £ is a random variable on R™ with density

— _ _ 2
p»—)A)\l]IpMpd Lerr, (2.2)

But 2
T‘d_2 6—/\ T

+00 9 +00 9
Ay :/ ple P dp > 2 / pe P dp =
T T 2)\

A simple integration by parts yields

The main result in [Bob03] says that

CrO\ BO,) < T EE),

hence the result with a constant 13.

Instead of directly using Bobkov’s result, one can look more carefully at its proof. The first
part of this proof consists in establishing a bound for the Poincaré constant of the law given
by (2.2). Here, again, we may apply Bakry-Emery criterion (which holds true on an interval),
which furnishes 1/(2)). The second step uses the Poincaré constant of the uniform measure
on the unit sphere, i.e. 1/d, times the previous bound for E(£2). Finally these two bounds
have to be summed up, yielding the result.

d

For the lower bound it is enough to consider the function f(z) = > 74

of f is equal to d. Furthermore on one hand
[72° pi=Le=2e* dp
while on the other hand, an integration by parts shows that
d rd e=Ar? d

VarNA,X (f) = 5 + 2\ fT+oo pd_l €_>‘p2 dp > ﬁ

zj. Indeed, the energy

Var,, , (f)

yielding the lower bound since the maximum is larger than the half sum. U

This result is satisfactory since we obtain the good order. Notice that when r goes to 0 we
recover (up to some universal constant) the gaussian Poincaré constant, and when \ goes to
+o0 we recover (up to some universal constant) the Poincaré constant of the uniform measure
on the sphere rS%~! which is the limiting measure of p a,x- Also notice that the obstacle is
really an obstacle since the Poincaré constant is larger than the gaussian one.

Remark 2.3. It is immediate that the same upper bound is true (with the same proof) for

—_ 2 . . . .
I/SmR(dl‘) = Z)\771,7R TRs|z)>r e M ie. the gaussian measure restricted to a spherical shell

{R > |z| > r}. For the lower bound some extra work is necessary. O
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2.2. A first estimate for a general y using perturbation. An intuitive idea to get
estimates on the Poincaré constant relies on the Lyapunov function method developed in
[BBCGOS8| which requires a local Poincaré inequality usually derived from Holley-Stroock
perturbation’s argument. To be more precise, let us introduce Vﬁjr which is the gaussian

measure with mean y € R restricted to R? — B(0,r), and its natural generator
1
If we consider the function = + h(z) = |y + z|* we see that

Lyh(z) =d—2X\z+y> < =Xh(z) if |z > |y| + (d/N)Y2.
So we can use the method in [BBCGO8]. Consider, for € > 0, the ball

U =50, (Jyl+ @/N"2) v(r+e)) .
h is a Lyapunov function satisfying
Lyh < —-Ah+d1y.
Since U€ does not intersect the obstacle B(0,r), we may follow [CGZ13] and obtain that

4 4
crd,) < 3+ (5+2) Crlnn U +1),

where Cp(vxr, U + 1) is the Poincaré constant of the measure v/¥ = restricted to the shell
S = {7« <zl <1+ ((|y| n (d/A)l/Q) v (r+ 5))} .

Actually since h may vanish, we first have to work with h + n for some small 1 (and small
changes in the constants) and then let n go to 0 for the dust to settle.

Now we apply Holley-Stroock perturbation argument. Indeed
W, (dx) = Oy, N) e V08 (da)

for some constant C'(y, \). In restriction to the shell S, it is thus a logarithmically bounded
perturbation of ng with a logarithmic oscillation less than

Ayl (1+ (Il + @/02) v (r +e)))

so that we have obtained

4 4 L\ 1/2
<z N (2L yl (L ((lyl+@/2)2)vrte))) |
C’p()\,B(y,'r))_)\—i- <2+/\> <A+d>e

The previous bound is bad for small A's but one can use the homogeneity property (1.6),
and finally, letting € go to 0

Proposition 2.4. For a general y, the measure py p(y,,) satisfies a Poincaré inequality (1.5)
with

Cp\ Bly,r) < 2 <2+3 <1+ M) 64ﬁy|(1+(|yﬁ+d1/2)wm>
) b — A d .
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The previous result is not satisfactory for large values of |y|, r or A. In addition it is not
possible to extend the method to more than one obstacle. Finally we have some extra
dimension dependence when y = 0 due to the exponential term. Our aim will now be to
improve this estimate.

Another possible way, in order to evaluate the Poincaré constant, is to write, for

| fl= z:y) vy, (dx)
f e Mew) ) (d)

g=1f— , so that /g(m) e M) Vgﬂ,(da:) =0

2
Var,y (f) < / g*dv, =C(\y,r) / (geen)
e \|? g0
CO\y,m) CoABO1) [ [V (ge@)| g,
2000, 500) ( [ VP, + 2P [ #ad,).
It follows first that, provided 2 Cp(X, B(0,7)) A |y|* < &,

/g2dV§7r§4Cp()\,B(0,1"))/|Vg|2d1/§’,r,

INA A
<
S
>
=

IN

and finally

Proposition 2.5. If 4\ |y|? <1 + ’“27)‘> < 1, the measure py x where X = B(y,r) satisfies

a Poincaré inequality (1.5) with

r

CAMwaD§4(i+;>.

One can note that under the condition 4 \ |y|? (1 + 7"27)‘> < 1, Proposition 2.4 and Proposi-

tion 2.5 yield, up to some dimension dependent constant, similar bounds. Of course the first
proposition is more general.

3. USING LYAPUNOV FUNCTIONS.

In what we did previously we have used Lyapunov functions vanishing in a neighborhood
of the obstacle(s). Indeed a Lyapunov function (generally) has to belong to the domain of
the generator, in particular its normal derivative (generally) has to vanish on the boundary
of the obstacle. Since it seems that a squared distance is a good candidate it is natural to
look at the geodesic distance in the punctured domain D (see [ABB87] and also [Har94] for
small time estimates of the density in this situation). Unless differentiability problems (the
distance is not everywhere C?) it seems that this distance does not yield the appropriate
estimate (calculations being tedious).

Instead of trying to get a “global” Lyapunov function, we shall build “locally” such functions.

In this section we consider the case 1 < N < 400 i.e. we may consider as well an infinite
number of obstacles.
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To be more precise, consider an open neighborhood (in D) U of the obstacles and some
smooth function y supported in D such that Tye < x < 1 (in particular y vanishes on the
boundary of the obstacles). Let f be a smooth (compactly supported) function and m be
such that [ x (f —m)duxx =0. Then

Var o) < [ (7= mPdunge = [ (7= mPdinct [ (F=miduny
< /U (=Pl + [ NP7 = mPd

S /U(f—m)zdm,x + % 9 IV (x (f —m))|* dpx

< [ U=mPdnaes [ 09X =m? 2 V) du

where we have used that py x is simply the gaussian measure on the support of x, introducing
the Poincaré constant of the gaussian 1/2\. It follows

Var, o(f) < /D (f — m)2dpux

Vx |13 1
(1+Hi\<|°°) /U(f—m)QduA,er/\/D\Vf|2dm,x~ (3.1)

We thus see that what we have to do is to get some bound for fU (f = m)?duy x in terms
of the energy [, |Vf > dpy v for any smooth f which is exactly what is done by finding a
“local” Lyapunov function.

IN

3.1. Two useful lemmas on Lyapunov function method.

We may now present two particularly useful lemmas concerning Lyapunov function method
and localization. Let us begin by the following remark: in the previous derivation assume
that for some p > 1 and some constant C,

[ -mpdnas 2 [ (G- mPdng - C [ ViPdny (2)
U Pl Vx I3 Jre D
Then, using the Poincaré inequality for the gaussian measure, we have

/ X2 (f —m)duyx < }\/ (IVXI* (f =m)* + X2 |V f?) durx
R4 Rd

Vx 1% 1
IVl /(f—m)QduA,er/ IV dpusx
A - X b
1

1
[ Gt 5 (4 €I VX ) [ VTP d
D Jrd D

IN

IN

so that
2 2 p
_ d < _ £
e X (f m) Uxx S (p — 1))\
and using (3.2)

/U(f —m)*dpyx < <C+

(1+C| Vx 2) /D V1

1
(P=1) [ Vx 1%

(1+C | Vx Hi)) [ 19 rR i
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and finally
Lemma 3.3. If (3.2) holds for some smooth x supported in D and such that Tye < x <1,

then
1 1 1+C | Vx4
VGTNA,X (f) < ﬁ <Cp + Hz + p( !\ X H )) \/D ’vf‘? d,U«A,X )

From now on we assume that 0D is smooth enough and we denote by n the normalized
inward (pointing into D) normal vector field on 9D.

Now recall the basic lemma used in [BBCGO08, CGZ13] we state here in a slightly more general
context (actually this lemma is more or less contained in [CGZ13] Remark 3.3)

Lemma 3.4. Let f be a smooth function with compact support in D and W a positive smooth
function. Denote by “i/’\f the trace (surface measure) on 0D of pxx. Then the following
holds

—Lw
n W

1 ow f*

2 2
d d
[fdurx < 2/ V" dprx + = 3 |y on W [ x -

Proof. We recall the proof for the sake of completeness. Using the first Green formula we
have (recall that n is pointing inward)

—2LW B ? oW f?
=1 duA,X—/D< (W> VW> dine+ [ G i

f f 2 2 / oW f? g
=2 —(Vf,VW)d — VW d — —d
/DW< VW) duy x 5 VW[ duy x + o o WA
f ? / 2 oW f* g
- — VW —Vf| du + VlZduy, + — —duy .
AL wxx + [ 19 i s
OJ
3.2. Localizing around the obstacles.
From now on for simplicity we will assume that D¢ = U; B(z;, ;) where the B’s are non

overlapping euclidean balls. We shall indicate at the end how the results extend to others
situations, in particular to smoothed hypercubes.

We will construct first Lyapunov functions near the obstacles. Hence we will build open
neighborhoods U; for each ball, and will assume that the U;’s are non overlapping sets too.
Not to introduce immediately too much notations, we shall write things for one ball denoted
by B(y,r). Let h > 0 and assume that one can find a Lyapunov function W such that
LW < —0W for |z —y| < r + 2h and OW/In < 0 on |z — y| = r. Choose some smooth
function ¢ such that Ty, <pqony = ¥ > Tfjp_yj<r4ny and, for some € > 0,

| VY [loo< (1+€)/h.
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Applying Lemma 3.4 to ¢ f we obtain thanks to (3.8)

/ Pz < | (W £)? dinx
r<|z—y|<r+h r<|z—y|<r+2h

1 / —LW , .,
< - —— (W f) durx
0 r<|z—y|<r+2h w

1
<5/ V1 s
r<|z—y|<r+2h

1 (14¢)?
w5 (59) F2dusx.
0 h r+h<|z—y|<r+2h
Me may of course let € go to 0.

Next choose U = U; B(x;, i+ h;), Ip > x > Ty and assume that the balls B(x;, ;4 2h;) are
non overlapping. Assume that one can find Lyapunov functions W; such that LW; < —0,W;
for |z — ;| < r; 4+ 2h; and OW;/On <0 on |x — z;| = r;. Let h = minh;, § = min6;. Using a
similar argument as before we may assume that actually || Vi [|sc= 7-

The previous inequality applied to f — m in each ball yields

1 1
[ G=mpdne<y [ VP dnat gy [ G -mPdne G5)
U 9 D 9 h Rd
i.e. (3.2) is satisfied with
1
O:5 and p=\0h?, (3.6)

provided the latter is larger than 1.
We may thus apply lemma 3.3 and obtain

Lemma 3.7. Let h > 0 and 6 > 0. Assume that for h; > h the balls B(x;,r; + 2h;) are
non overlapping. Assume in addition that one can find Lyapunov functions W; such that
LW; < —6;W; for |z — x;| < ri+ 2h;, OW;/On <0 on |z — x| =1, 0; > 6.

Then, provided A\ h* > 1,

h% (2 + (0 + \) h?)
VGTHA,X (f) S )\0h4 _ 1 /D ’vf‘Qd:u’/\,X .

Hence all we have to do is to find a “good” Lyapunov function.

For the moment, U will be an open ball centered at y. Without loss of generality (if necessary)
we may assume that y = (a,0) for some a € R*, 0 being the null vector of R%~!. The
(non normalized) normal vector field at the boundary of B(y,r), pointing inward D, is thus
r—y=(z'—a,z) € RxRIL

We shall exhibit some Lyapunov function W, near the obstacle. For |Z| < r + 2h define
W, (z',2) = (r+2h +)* — |z°.
Then VW, (z!,z) = (0, —2%) and

oW,
on

(1, %) = — <0. (3.8)
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Now LW, = —(d — 1) + 2 |Z|? so that LW, < —2 AW, provided
d—1>2X(r+2h+e)?. (3.9)
As before we may let € go to 0 so that we obtain (3.5) with § = 2\ and p = 2\ h* > 1.

Choosing h = b/v/A, with p = 2b* > 1, we see that we must have d > 7 and r/\ <
(d —1)/2 — 2b. Finally we have shown

Proposition 3.10. Let b > 0 and r > 0 be such that 2b* > 1 and rv/\ < \/(d —1)/2 — 2b,
so thatd > 7.

Let D¢ = U; B(x;,1i) where r; < r for all i. Assume that the balls B(x;,r; + 2b/ﬁ) are non
overlapping.

Then the measure iy x satisfies a Poincaré inequality (1.5) with

1 b%(3b% +2)
CpI\X) < — —— 2
R T
The dimension dependence clearly indicates that, even for small r’s, we presumably did not
find the good Lyapunov function. However for large dimensions we see that small enough
obstacles do not alterate the finiteness of the Poincaré constant.

Also notice that if we define 8 = \2/2421 the condition on r reads

95/4

Vd—1
In the next three subsections we shall adapt the previous method in order to cover all di-
mensions but for far enough obstacles.

VA< (1—-8)v/(d—1)/2 for some § such that 1> 3> (3.11)

3.3. Localizing away from the obstacles and the origin.

Consider now W (z) = |z|? so that for 1 > n > 0,

LW (@) = d—22W(z) < —27(1— ) W(z) for |a| > 1/23577.

We will obtain some Dirichlet-Poincaré bound, i.e. we look at functions g which are smooth
and compactly supported in |z| > 4/ ﬁdn (hence vanish on the boundary of this large ball).

But we also have to assume that no obstacle intersects the boundary of this region of the
space. Hence we have to replace the sphere {|z| = \/d/2An} by some smooth hypersurface

S such that S C D and y/d/2An < d(0,5) < ¢\/d/2An for some ¢ > 1 and for all z; € X,
B(zi,r; + 3h;) NS = (. We also assume that the balls B(z;,r; + 3h;) are non overlapping.

It will be clear in what follows that such an S does exist, but for the moment the existence
of S is an assumption. The whole space D in thus divided in two connected components D
containing 0 and D, such that S is the boundary of both.

We consider now the x; € X such that B(x;,r;+3h;) C Dy, in particular |z;| is large enough.
We denote by X, this set.

Let g be compactly supported in Dy,. For all 1 < e < 2 we apply lemma 3.4 in
De = D ﬂﬂ!iEXoo {|1‘ — J}z| >ri+ Ehi},
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l.e.

LW 1 5 1/‘ oW g?
—9g°d < = Vgl|°d — — —dus vy,
L, w9 da s g /DE IVgl"dpx + 5 op. o0 W
where 45 , denotes the trace of py x on the boundary 9D..
It yields for all € as before

/ Pdunxy < / g duy x

1 —LW
A(A—n) Jp, W7
1

< Vg|? duyx +
4A<1—n>/Dl‘ I dhos

1 oW ¢?
_dus » .
+4)\(1—77) /BDS on W Hax

Remark that (1/W) |%—VZ\(:1C) < 2/|z| so that we obtain

/ 9 dpyx <
Do

2
IVal* duxx + / 9% dpi§
/D1 Z (|il =i = 2h:) J\g—ay|=r,+ehs A

x; €EXoo

2dpyx

1
< - -
T A1 1)

Integrating the previous inequality with respect to € for 1 < e < 2 we obtain

Lemma 3.12. With the notations of this subsection, let g be a smooth function compactly
supported in Dy, then

/ 9 dpyx <

D

< 4 / IVgl® dpx.x + Z 2 / g? duy x
— A =n) \Jp, T e hillwil == 2h) <o <2 ’

3.4. Localizing away from the origin for the far enough obstacles.

Now we shall put together the previous two localization procedures.

Remark that, during the proof of lemma 3.7 (more precisely with an immediate modification),
we have shown the following : provided we can find a Lyapunov function in the neighborhood
|z —y| < r+ 3h of the obstacle |z —y| > r,

1 1
/ Pamx<y [ Vit duxt g [ 12 dus e
r<|z—y|<r+2h 0 r<|z—y|<r+3h 0h r+2h<|z—y|<r+3h

so that using the Lyapunov function W, in subsection 3.2 (yielding # = 2 \) we have, provided
d—12>2X\(r+3h)2,

1 1
/ Fdux < — / IV f1? dprx + 5 / Fdpyx
r<|z—y|<r+2h 2\ r<|z—y|<r+3h 2\h r4+2h<|z—y|<r+3h
(3.13)
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Hence we have to assume that, at least for the far enough obstacles, d — 1 > 2\ (r; + 3h;)?.
At the same time, lemma 3.12 shows that we have to choose h; as large as possible. So in
the sequel we choose

1
A=1, b<1 , hi:hzg @-D72 =3

In order to fulfill the conditions in the previous subsection, we have to assume that for all
far enough x;, (i.e. all z; such that |z;| > c(v/d 4+ \/(d — 1)/2) for some ¢ > 1)

ri<(1=b)v(d-1)/2.

We thus make the following assumption

Assumption 3.14. Ordering the x;’s such that |z;| < |x;y1| for all i, we assume that there

exists some 0 < n < +oo such that r; < (1 —0)/(d—1)/2 for some b <1 and alli > n. In
addition we assume that for i > n the balls B(x;,r; + 3h) are non overlapping.

Consider now the smallest ¢ > ﬁﬂ (this value will be explained below) such that the open

ball By = B(0,cv/d) contains all the B(z;,7; 4+ 1) for i < n. By can contain or intersect only
a finite number of balls B(x;, ;4 h) for i > n. If such a ball is included in By there is nothing
to do. If such a ball intersects By but is not contained in B; we may smoothly deform the
boundary of By in order to push B(z;,r; + h) in the interior of the modified domain. We
can do so for all balls intersecting the boundary and in addition in a such a way that all
others B(z;,r; + 3h) are still in the exterior of the modified domain. The boundary of this
deformation of By is denoted by S and it is easily seen that with this construction we are in
the situation of the previous subsection.

From now on we use the notation Dy, Dy, and D, introduced therein.

Now for a smooth function g with compact support included in Do, we denote

A= g duyx
Deo—Ds

B = g*duy v,
Do

and
= [ 19gPdux.
Do

According to (3.13) and to lemma 3.12, we obtain

1 1 1 2
A<= — B B< = — A .
_2<C+h2 ) and _2(C+hcx/8 >

Hence,

1 1 1
A< - |1+ — — A
=2 ( +2h2) ¢+ 2h3cvd
and thanks to our choice of ¢ we get finally

1
A< <1+2h?> C , B<(1+h%)C.
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This yields

Lemma 3.15. Let 0 < b < 1 and h = % V(d—1)/2. Assume that A = 1, and Assumption
3.14 is satisfied. Then, for all smooth function g, compactly supported in Do, (which depends
on b), it holds

/QQdMA,X < K/ Vgl dxx
with

1
K=2+— +h2.
+om T

3.5. Localizing around the origin for a far enough single obstacle.

Assume that N = 1 and that the single obstacle is far enough, i.e. n = 0 in Assumption 3.14.
Notice that in this situation Dy is simply the exterior of a large ball B(0, ¢v/d). To get some
bound for the Poincaré constant, it remains now to follow the method in [BBCGO08, CGZ13].
Let f be a smooth function with compact support. Assume that we are in the situation of
lemma 3.15 (in particular A = 1).

Recall that py x restricted to the ball {|x| < c1/d} is just the gaussian measure restricted to
the ball (since this ball does not intersect the obstacle), hence satisfies a Poincaré inequality
with a constant less than % It

m = o dfdm,x/m,x(\ﬂ < Vi),
z|<c

we have
Var#x,x(f) < /1; (f = m)2dMA,X

so that it is enough to control the second moment of f = f — m.
We write - - B B
f=x/+Q=x)f=xf+g
where y is 1-Lipschitz and such that ][|z|§0\/371 <x < ][\x|§cx/a' g is thus compactly sup-
ported in |z| > ¢v/d so that we may apply what precedes. In particular

/Jadu,\,x < 2/ deMA,X+2/92dMA,X
D |z|<evd D

< [ viPdnes 2k [ oP i
|| <evd D
< / IVF2durx + 4K IVfI? dpxx +
lz|<cVd z€D,|z|>cVd—1
K [ P x
ceVd>|z|>evd—1
< @e2K) [ VP K A2 dpr
|z|<cVd z€D,|z|>cVd—1
<

(1 6K) [ 191F i
D



POINCARE IN A PUNCTURED DOMAIN. 17

We have thus proved, using (1.6)

Proposition 3.16. Assume that N = 1, and that for some 0 < b < 1, we have rv/A <

(1=0)(@d-1)/2, h = 2\/(d—1)/2 and |y|VA > cVd for ¢ > 1/(h3V/d). Then the

measure iy x satisfies a Poincaré inequality (1.5) with

CP()‘?B(y’T)) < (1+6K) )

> =

. _ 2 1
with K =2+ h + 557 -

The main interest of the previous proposition is that it shows that for a single far enough
small obstacle the Poincaré constant does not depend on the location of the obstacle. We also
have tried to trace a little bit the constants to show that we obtain some tractable explicit
upper bound, the final step being to optimize in b (left to the reader).

3.6. A general result for a single obstacle with small radius.

We can gather together all the previous results in the case N = 1. For the sake of simplicity
the next theorem is not optimal, but readable.

Theorem 3.17. There exists some universal constant K such that if

VA < %\/(d— 1)/2,

the measure py x where X = {y} is a singleton, satisfies a Poincaré inequality (1.5) with

K

CP()" B(ya T)) < X .
Proof. If d is big enough (d > 33) we may use Proposition 3.10. If d < 33 and |y|v/\ large,
we may apply Proposition 3.16 with b = 1/(2v/d — 1). Finally, if d < 33 and |y|v/) is small
we may use Proposition 2.4. O

Remark 3.18. In comparison with Proposition 3.10, we have spent a rather formidable
energy in order to cover the small dimension situation. But the alternate method we have
developed for large |y| will be useful in other contexts, in particular for an infinite number
of obstacles.

It is also worth noticing that we have used Proposition 2.4 that cannot be extended to more
than one obstacle. ¢

3.7. The case of infinitely many obstacles.

Now consider the case with more than obstacle. If we look at the localization procedure
in subsection 3.5 we see that a key point is to get the value (or a bound) for the Poincaré
constant in a neighborhood of the origin. If all obstacle are far enough we can mimic what
is done in subsection 3.5. But in general, the n introduced in Assumption 3.14 is not equal
to 0, so that we have to look at the Poincaré constant in Dg. Since this set is compact and
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with a smooth boundary, the finiteness of the Poincaré constant is ensured, for instance by
the Down-Meyn-Tweedie theory as we indicate in the introduction.

Unfortunately it is very hard to get some explicit upper bound of this constant depending
on all points z; in X such that the obstacles B(x;,r;) are subsets of Dy. Exactly the same
problem occurs in [DLM11] where the value of the Poincaré constant (or the spectral gap)
for the parameter ¢ (using the notations therein) is shown to be quadratic in €, but with an
unknown constant pre-factor.

We can nevertheless mimic what we did in subsection 3.5 replacing the value 1/2 by the
unknown Poincaré constant in Dy. This yields

Theorem 3.19. For any 1 < N < +o0o (in particular N = +00), under Assumption 3.1},
pxx satisfies a Poincaré inequality with constant Cp(X\, X') = § < 400 where x depends on
n, d and the structure of the (finite) number of the obstacles that are close to the origin.

More precisely, with the notations of Proposition 3.16, k < 4K +(24+4K)Cp(n) where Cp(n)

denotes the Poincaré constant in Dy.

Corollary 3.20. Ordering the z;’s such that |x;| < |x;y1| for all i, assume that there exists
some 0 < n < +oo such that r; < (1 —b)+/(d—1)/2 for some b <1 and all i > n, and that
in addition there exists € > 0 such that for all pair i # j, dist(B(x;,ri), B(xj,75)) > €.
Then Cp(A, X) < 4o0.

Proof. Taket/ = (s /24/(d—1)/ 2) Ab. The condition on the radii 7; is still satisfied replacing

b by t/ while h = %/ (d —1)/2 satisfies 6h < . Hence the balls with radii r; + 3h are non
overlapping and we may apply the previous Theorem. O

3.8. Others obstacles like hypercubes.

Replacing euclidean balls by others geometries of obstacles requires first to find a Lya-
punov function in the neighborhood of each obstacle as in subsection 3.2. We will not discuss
this in details here, but only consider the case where we replace the euclidean ball B(x;,1;)
by some hypercube, in a nice position.

Namely we consider the z’s such that x = x; + (z x; + y;) where y; belongs to the hyperplane
orthogonal to x; intersected with the d — 1 [®® ball of radius rivd and z € [—ri\/&, rl\/g]
In other words we consider hypercubes in d dimensions such that, first the line connecting
the origin to the center of mass x; of the hypercube is orthogonal to some face of the latter,
second the hypercube is included in the euclidean ball B(z;,7;).

In this situation the function W, introduced in subsection 3.2 (replacing y by z;) is still a
Lyapunov function with a non-positive normal derivative on the boundary of the hypercube.
The reader who is afraid by the singularities of the boundary can “smooth the corners”.

The results in subsections 3.6 and 3.7 easily extend, but this time with r; < b for some
constant b independent of the dimension. Of course we have to assume that all the obstacles
are in the nice position described above.
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4. GENERAL SPHERICAL OBSTACLES USING STOCHASTIC CALCULUS.

As we have seen, provided we are able to find a good Lyapunov function near the obstacles,
we are able to control (even if not explicitly) the Poincaré constant in D. The choice we
made in the previous section implies a limitation for the radius of the obstacles. What we
shall do now is to find a new Lyapunov function near the obstacles. This Lyapunov function
will be built by trying to understand how fast the process goes around the obstacles.

Indeed recall the following results on the exponential moments of hitting times (see e.g.[CGZ13]).

Proposition 4.1. Let U be a bounded connected subset with smooth boundary of D and Ty
denotes the hitting time of U.

o Assume that for some 8 > 0 and all z € D, E, (eeTU) < 4o00. Define W(zx) =
E., (eeTU). Then W belongs to the domain of the generator L of the reflected Ornstein
-Uhlenbeck process (in particular OW/0On = 0 on 0D), and satisfies LW < —0W
outside of U.

e Forallxz e D,

E, (eeTU) < +4oo  forall < O(U), with (U) = m :

Actually, [CGZ13] only dealt with diffusion processes, without reflection. But the proof of
this Proposition lies on three facts which are still true here: the symmetry of py x, the
existence of a density for the law at time ¢ > 0 of the process starting at any x, the results
of Proposition 1.4 and Remark 1.6 in [CGO08] which hold true for general Markov processes
with a square gradient operator.

Hence provided we can control exponential moments of hitting times, we can build (non
explicit) Lyapunov functions.

The discussion below is done for a single obstacle B(y,r). We shall conclude at the end of
the section for more than one obstacle.

4.1. The rate of rotation.

To understand how fast the process goes around the obstacle, we introduce a new sto-
chastic process Y; which is just the reflected Ornstein-Uhlenbeck process in the shell S =
{r < |z —y| <r+ q} for some positive g, i.e

{ Y, = dW; — AYidt + (Y, — y)dLy,
t
L= Jo (Tyiyi=r = Lyimyl=riq) dLs.

Next as usual, we assume that y = (a,0) and write the generic point of the euclidean space

as x = (z',Z). Again n denotes the normal vector field (! — a, Z) (pointing either inward or

outward), so that, for any nice function g, Ito formula yields

(4.2)

t t t
0
94 = 9(0) + [ VoW + [ Lgrds+r [ 2 v)ar,.
0 0 0
Finally we shall look at the process
Y —a

VIViE+ (! —a

Zy = arccos < )2) = o(Y3). (4.3)
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We can calculate

= — 1] (zl—a)z so tha (lp ) =
Vele) = (e B ar v ) 2 e @0

Consider
M:{—r—qul—ag—r,jrzo}.

If Yo ¢ M, ie. Zy# m, we may apply Ito-Tanaka formula up to time T, (the first time Y.
hits M) yielding for ¢ < Ty,

t t
22 = B+ [ 22 Ve .aw) + [ |Vem)Pds (4.4)
0 0
/t Zs2Na Y|+ (d=2) (Y —a))
0 Y52+ (Y — a)?
¢ 27, Y14 Z2Na |V + (d—2) (Y} —
:Zg+/ ] 1/2dBS+/ + Zs( c_t\2|+(l )2(5 a)) .
0 (%2 + (Y —a)?) 0 Y5l + (Ys —a)

where B is a new standard Brownian motion. We have considered Z? instead of Z to kill
the local time at 0 of Z (since ¢ < Tjs the local time of Z at m does not appear too).

Introduce the subset
K={z'-a<0,|z|<n<r}ns.
Since M C K we know that Tx < Tjs so that (4.4) holds for t < Tx. We want to estimate

Tk by comparing Z; with a simpler diffusion process for which estimates are easy to obtain
(since they are known).

Set
1

t
A0 = [

S N (A g
and A~!(t) the inverse of A(.). Notice that (¢/(r + q)?) < A(t) < (t/r?) so that r’t <
A7) < (r+q)*t.

Define the time changed process Y; = Yi1 = (Y1, Y?) and U; = Z3
t < A(Ty), U. satisfies

ds,

1y Then for

t
0

Ut:Z§+/t2J@dBS+/ (1+@(2Aa|173|+(d—2)(?;—a))) ds, (4.5)
0

for some new Brownian motion B. In order to compare U with some CIR process (see
Appendix B) we have to bound the drift term from below.

Remark that for a point § € K¢,
7 = VPP + @~ a sin(va) = v sin(va) = 7 V.

Hence looking separately at the case §' —a > 0 and 3! —a < 0 it follows that the drift term
satisfies

™

Lo VT @A+ (02) (7 ) 2 14 (RO g
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Hence up to time Tk, using standard comparison results for one dimensional diffusions, we

know that U; > V; where
dV; = 2/VidB; + (1 + 26V;)dt

i.e. V is a generalized squared radial Ornstein-Uhlenbeck process, with § =
and § = 1 provided § > 0.

It follows that A(Tk) is smaller than the first hitting time of = by V.. According to (B.4),
we thus have

Aan—(d=2)(r+q)

B
(r+q)*°

It is thus tempting to define W (z) = E, (e?7x), which satisfies LW = —6W in S — K. This
is not yet enough but will be useful.

E.(e?TK) < 400 for all z € S provided 6 <

FIGURE 2. Rotation around the obstacle.

4.2. The Poincaré inequality in the shell S.

Using what precedes we shall prove the following first result

Proposition 4.6. Let 7, s, q be positive numbers such thatn+s <r, s < q and

_ Aan—(d—2)(r+q) -

0.

B

Assume that a > r + s+ %
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Then, the (non normalized) restriction of uy , to the shell S = {r < |z —y| < r+q} satisfies
a Poincaré inequality

2 2 1 2
[ P <cotns) [0, + ( / fdm,r>

2(r+4q)? 1 2(r + q)? 2 5
CrnS) < =5~ +3 (”w) (Asm)-

Proof. We shall use the results in the previous subsection. Define W(z) = E, (e’’x) for
x € S. Then W belongs to the domain of the generator of Y. (in particular the normal
derivative on the shell’s boundary vanishes) and satisfies LIW = —0W in S — K.

Consider now

where

K ={z'-a<0,|z|<n+s<r}ns.
Then as before, using [CGZ13] formula (2.14) (in the present framework of our reflected
Ornstein-Uhlenbeck process Y)), we have

Cp(r, S) < % + (9232 + 1) Cp(K'). (4.7)

It remains to get some bound for Cp(K").
Again we divide K’ in two overlapping parts:
Ki={-r—-g<-r—s<az'—a<0,[z|<n+s<r}ns
and
Ky={a'—a<-r, |7/ <n+s<r}ns.
Note that K) is convex. Hence the restriction of the gaussian measure to K} satisfies a

Poincaré inequality with constant 1/2\.

As before it is then sufficient to build some Lyapunov function in Kj. This time we choose
W (z) = (z')%. Note that, on one hand, the normal derivative of W on |Z| = 1+ s is equal to
0, while on the other hand, the (non normalized) inward normal derivative of W on |z—y| = r
is equal to 2(z! — a)x!'. The latter is thus negative provided z! > 0, hence in particular if
a>r+s.
In addition,

LW(z) =1-2\az")? < -A(zh)?  in K] (4.8)

as soon as a > 1 + s + (1/v/)). Thus, as before we obtain

L 1/(2 5
<[ +2).
Cr(K7) < 5 (ASQ + 2>
0

Now let ' > 7'+ + 1,y = (d,0), ' + s <r'. Define (a,r,s,q,n) = % (a0, c,q 1) so
that @ > r + s+ % Define S = {r' < |z — /| <’ + ¢'}. The homogeneity property (1.6)

is still available in our situation yielding

CP(L Sl) = )\CP()‘7 S)
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for all A\. Hence

) 27r(7°/+q’)2 ( 2(1"’—|—q’)2> < 2 5>
Cr(l,5) < i — (d—2) 7L U er ) (e te

where the meaning of 3’ is clear. Now we may let A go to infinity and obtain

Proposition 4.9. Let s < q, and assume that a >r+s+ 1. Let0 <n <r—s.

Then, the (non normalized) restriction of p1 , to the shell S = {r < |z —y| <r+q} satisfies
a Poincaré inequality

1 2
2d r ) 2d T oy d r
[ < cots) [V </Sf m,)

2m(r + q)? 2 5
,S) < = =S +-.
Cp(1,8) < an + S2+2

where

4.3. A new estimate for an obstacle which is not too close to the origin.

We may use Proposition 4.9 to build a new Lyapunov function near the obstacle when
A= 1
In the situation of the proposition consider Tg/5 the hitting time of the “half” shell S "={r+
(¢/2) < |r—y| < r+q}. Then according to proposition 4.1 we may define W(z) = E, (69TS/2)
which satisfies LW = —0W for x € S — S’ and OW/0n = 0 on |z — y| = r, provided

1 Nl,r(S,)

0 < : 4.10
8Cp(1,5) p1,r(S) (4.10)
Now we can first apply lemma 3.7 with 2h = ¢/2, provided 0h* > 1.
It remains to choose all parameters. All conditions are satisfied for instance if
4 1 , /
a mrlS) (4.11)

44 16Cp(1,S) p1.,.(S)

It is not too difficult to be convinced that the ratio of the two measures is uniformly (in 7 and
y) bounded from below, provided a —r — ¢ > 1 (1 can be replaced by any positive constant),
i.e. provided the origin is far enough from B(y,r + ¢). Indeed the measure restricted to S is
mainly concentrated near the point (a —r — ¢,0) which belongs to both S and S’.

Now look at the bound in Proposition 4.9. If r is small (goes to 0), the bound for a given a
becomes very bad. Indeed, for 2/s to be nice, we have to choose s bounded from below, so
that ¢ is bounded from below too and since n < r the term governed by 1/an explodes.
Hence we may choose r > (1 —b)y/(d — 1)/2 in order to cover the case which is not covered
by Theorem 3.17, or simply r > %

Now, we have clearly to choose ¢ as small as possible, but satisfying (4.11). To simplify
choose s = 1 so that Cp(1,5) < ¢ where ¢ is of order 5+ (2r (1 + 2)? /a). We see that for
(4.11) to be satisfied we need ¢ to be greater than a constant of order at least 10. We have
obtained, with m = ¢+ 1
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Proposition 4.12. One can find universal constants m > 0 and C such that, provided
ly| >r+mandr > 1, Cp(1,B(y,r)) < C.

4.4. Finiteness of the Poincaré constant for an infinite number of spherical ob-
stacles.

Of course we can use the previous construction of a Lyapunov function near the far enough
obstacles together with the ideas of subsection 3.7 to cover the case of infinitely many obsta-
cles. To this end, instead of using Lemma 3.7 we should also follow what we have done in
subsections 3.3 and 3.4, i.e. replace 2\ (= 2 here) by 0 defined above in (3.13). But we have
to be accurate when using Lyapunov functions near the obstacles, that the enlargements we
are using are non overlapping. In particular ¢ and s have to be smaller than the half of the
distance between obstacles.

Theorem 4.13. Let X = (7;)1<i<+o00 @ locally finite collection of distinct points, ordered such
that |x;| < |xiy1| for all i, and R = (7i)1<i<+o00 @ collection of non-negative numbers. Assume
that there exists € > 0 with |x; — ;| > r; +1r; +¢€ for all i # j. Define D = R? — U; B(xi,75)
(for d > 2) where B(y,r) denotes the euclidean ball with center y and radius .

Then for any A > 0, the gaussian measure uy x has a finite Poincaré constant and the
reflected Ornstein-Uhlenbeck process in D is exponentially ergodic.

Proof. Since the conditions are still satisfied when dilating the space we may assume that
A=1
As for the proof of Corollary 3.20 we shall use the Lyapunov functions near the obstacles
outside some large enough smooth subset containing the origin to be determined during the
proof.
For small obstacles (r; < % v/d — 1 for instance) we use the Lyapunov function in subsection
3.4. For the large obstacles we use the one introduced in the previous subsection. With the
notations of subsection 3.4, and still with h; = h, we obtain
1 1 1 2
A<-|C+ =B B<-(C+—A
<j(orme)  mg(or ),
where a = min{i large; |x;| — r; — 2h}.
We have to choose h, g, s of order £ (up to well chosen constants), so that for A and B to be
controlled by C' it is enough that h3 a > ¢(1 + (1/?)) for a large enough c.
But it is not difficult to see that |z;| — r; — +o00 as i — 400, so that there exists a large
enough constant ¢ > 0 such that |z;| — r; > ¢(1 + (1/£%)) and we can conclude. O

5. LOWER BOUNDS FOR NON SPHERICAL OBSTACLES.

We obtained in the previous section that for far enough obstacles, the radii of the obstacles
do not really increase the value of the Poincaré constant. Hence, roughly speaking, the
only radius that really matters is the one of the obstacle containing the origin if such an
obstacle exits (of course we did not prove the result in this so general form). But actually
this property is strongly linked to the geometry of the obstacle, and we shall see below that
replacing spherical obstacles by other geometries will drastically modify the result.
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5.1. Lower bounds for Hypercubes via stochastic calculus.

Replace the ball {|x —y| < 7} with y = (a,0) (a > 0) by an hypercube, H, = {|z! —a| <
r, |2/| < r for j > 2}. As we already said, we may “smooth the corners” for the boundary to
be smooth (replacing r by r+¢), so that existence, uniqueness and properties of the reflected
process are similar to those we have mentioned for the disc.

Consider the process X; starting from = = (a +r,0). Denote by S(r) = minj> S?(r), where
S7(r) is the exit time of [—r, 7] by the coordinate X7. Up to time S(r), the X7’s (j > 2) are
Ornstein-Uhlenbeck processes, starting at 0, X' is an Ornstein-Uhlenbeck process reflected
on a + r, starting at a + r; and all are independent. Of course S(r) = Tyre(ry where the set
U(r) = {z! > a+r; max;>2 [27] < r}.

According to Proposition 4.1, if

0.5(r) pxx (UF)

E(a+r70) (e ) = +00 then CP()\,X) > W (51)
But according to (B.3) and to the independence of the coordinates of the process, this holds
as soon as 6 > if;lzi In particular since py x(U¢(r)) > 3, we always have

Theorem 5.2. Let D = R%— H, where H, is the hypercube described above. Then there exists
7‘2
an universal constant C such that the Poincaré constant in D satisfies Cp(A\,r) > %.

Recall that we have shown that for small enough obstacles (r of order a dimension free
constant) the Poincaré constant is bounded from above by some x/\.

What is interesting here is that the lower bound does not depend on the location of y. In
particular consider the situation of Theorem 4.13 with an infinite number of hypercubes as
obstacles, in the position described in subsection 3.8, i.e. the line joining the origin to the
center of mass of each hypercube is orthogonal to some face of the latter. Of course for far
enough obstacles the measure of Uf(r;) will still be larger than one half. So if we allow the
existence of a sequence of radii going to infinity the process is no more exponentially ergodic.

5.2. An isoperimetric approach for hypercubes.

In this subsection, we present another approach for getting lower bounds. The easi-
est way to build functions allowing to see the lower bounds we have obtained in the previous
subsection, is first to look at indicator of sets, hence isoperimetric bounds.

We define the Cheeger constant Co (A, y,r) as the smallest constant such that for all subset
A C D with ILL,\’X(A) < %,

CC()V Y, T) /‘;,X (aA) > Hx,x (A) : (5'3)

Recall that ui +(0A) denotes the surface measure of the boundary of A in D defined as

el
lnfﬁln_)l(r)ﬁ 7 pax(Ap/A)
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where Aj, denotes the euclidean enlargement of A of size h. The important fact here is that
A is considered as a subset of D. In particular, if we denote by 05, the boundary of the
square S, in the plane R?, AN S, C D and so does not belong to the boundary of A in D.

The Cheeger constant is related to the L' Poincaré inequality, and it is well known that
Cp < 4C%, (5.4)

while Cp can be finite but C¢ infinite. Hence an upper bound for the Cheeger constant will
provide us with an upper bound for the Poincaré constant while a lower bound can only be
a hint.

5.2.1. Squared obstacle.  For simplicity we shall first assume that d = 2, and use the no-
tation in subsection 5.1. Consider for a > 0, the subset A = {z! > a +r, |2?| < r} with
boundary 04 = {a! > a+r, [2?| =1}

Recall the basic inequalities, for 0 < b < ¢ < 400,

b2 e b2 e e ¢ 2 1 2 2
- <[ e ¥4 <7(—b_—6>. 5.5
1+2b2<b c —/be “=o \© ¢ (5:5)
It follows, for /X large enough (say larger than one)
+00 222 o
mx(A) ( atr © d'z) (LT c du)
Hi){ (04) 2 e—Ar? (f;f: e—A dz)

1 Ar2 1 /\r2>
> 1 — — ,
Y ( o

so that

1 Ar2 1 —\r?
Co(\y,r) > 2\56 (1 5 e > . (5.6)
Note that this lower bound is larger than the one obtained by combining Cheeger’s inequality
(5.4) and the lower bound for the Poincaré constant obtained in Theorem ?7?, since this
combination furnishes an explosion like /2,

We strongly suspect, though we did not find a rigorous proof, that this set is “almost” the
isoperimetric set, in other words that, up to some universal constant, the previous lower
bound is also an upper bound for the Cheeger constant. In particular, we believe that this
upper bound (hence the upper bound for the Poincaré constant) does not depend on a.
Of course, since we know that the isoperimetric constant of the gaussian measure behaves
like 1/ V'), isoperimetric sets for the restriction of the gaussian measure to D have some
(usual) boundary part included in the boundary of the obstacle and our guess reduces to the
following statement: if r is large enough, for any subset B C D with given gaussian measure,
the standard gaussian measure of the part of the usual boundary of B that does not intersect
0D is greater or equal to C e~ times the measure of the boundary intersecting 9D.
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5.2.2. Hypercubes.  Of course, what we have just done immediately extends to d dimensions,
defining A as A = {2' > a+r, |2'| < r for all 2 < i < d} and furnishes exactly the same
bound as (5.6) replacing 2 by 2(d — 1), i.e. in dimension d

ORI _11)\5&’"2 (1 - T\%«a”) .

Co(\y,r) > (5.7)

In order to get a lower bound for the Poincaré constant, inspired by what precedes, we shall
proceed as follows: denote by A(u) the set

Aw) ={z' > a+r, 2| <wuforall 2 <i<d},

and for 7 > 1, choose a Lipschitz function f such that T4,_1) < f < Ty, for instance
fl) =1 —d(z, A(r — 1))+

If Zy denotes the (inverse normalizing) constant in front of the exponential density of the
gaussian kernel (notice that Z) goes to 0 as A\ goes to infinity), it holds

Vary, o(f) > (A —1)) — (uax(A(r))?

+oo ) r—1 ) d—1 r ) 2(d-1) p4oo )
> 7y / e M dy </ e M du> — 7 (/ e M du> / e M du |
a+r —r+1 -r a+r

so that, there exists some universal constant ¢ such that, as soon as rvA > ¢,

7 +o00 r—1 d—1
Var,(f) > 22 / oM g, (/ e—Au2du) .
2 a+r —r+1

At the same time again if v/ > ¢,
+oo

2 —u? e M= "o,
/!Vf dprx < / (Tapy — Tag—y)) dpax < 2 / e du | ———(d-1) / e " du :
a-+r (T 1))‘ —-r

It follows, using homogeneity again, that

B RPN
1 T\/X -1 (T’\/X—l)2 (f—'r‘\/x-i—l € du)
CP()‘7 Y, T) e e d—2
2 (d — 1)/\ ™A .2
(f—rﬁ e du)

d—2
O A N B PR A (5.8)
= \@=—m v\ A

Notice that this lower bound is smaller (hence worse) than the one we obtained in Theorem
5.2, and also contain an extra dimension dependent term (the last one). But of course it is
much easier to get.

Since 1 is arbitrary, we may replace v/ A — 1 by rv/A — ¢ for any 0 < £ < 1, the price to pay
being some extra factor €2 in front of the lower bound for the Poincaré constant.
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5.3. Back to spherical obstacles. Another lower bound.

It is tempting to develop the same approach in the case of spherical obstacles. First
assume A = 1.
Introduce for 0 < u < r,

A(w)={2z' >a, |z|<u} N D.

As before we consider, for ¢ < u, a function T4(,_) < f < T4, which is 1/e-Lipschitz.
Then

Vary, o () = (Al =€) — (2, (A()))?

and
/ VP dps e < (1/23) (e (Aw) — i w(Alu — £))) |
with

u +o0
pax(Aw)) = Zy 0(S772) / (/ et dt) s12e75 ds,
’ 0 a++v/r2—s2

and o(S%2) is the Lebesgue measure of the unit sphere. It follows

u +oo
@) [197Pdx < @t [ ( [ dt> $-2 6= g
u—e a+\Vre—s

d—2 U d—2
< oS i ) / s AN T L
2¢ u—e (a+Vr2 —s2)
o(9972) yd=2 e—(@®+r?) /“ o—20VrP =57 g
2e2(a+vVr?2 —u?)  Ju—-e '

A

To get a precise upper bound for the final integral, we perform the change of variable v =

V1?2 — 52 so that

U r2—(u—e)2
—2avVr2—52 v _
/ e 2aVr<—s ds = / —— e 2av dv
u—e VrZ—u? rT—-uv

< r — (u - 5)2 (e—Qa\/TQ—uz _ g 2a TQ—(u—a)Q)
2a(u — ¢)

2 2 2ae(2u—¢)
VA (u — 5) 672a\/7'27(u76)2 <e\/rz(u€)2+\/r2u2 o 1)

2a(u —¢)
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Again for r > ¢ for some large enough ¢, and a + vr2 —u? > 1, for u > 2¢,

1
Varm,x (f) > 5 MA,X(A(U — 6))

> 1 7y U(Sd*2) e*(a2+r2) /“s a+ m -2 672amds
K 0 1+2(a+r2 —s2)2

> 1z, o(5%) e () /“‘a ot R N G=r
T2 u—2e 14 2(a+Vr?2 —s2)2

> EZ/\ U(Sd_z) 6_(a2+r2) a+ /T2 — (u — 5)2 (u B 2€)d_2

T2 14+2(a++/r? — (u—2¢)?)?2

u—E&e
/ NG
u—2¢

The last integral is bounded from below by

u—e 2 _ _ 2 —2ae(2u—3¢)
/ e~ 2a Vr2—s? ds > m 672a\/1"2*(u78)2 <]_ _ e\/r2_(u—5)2+\/rz—(u—2€)2>
u

9 2a(u —¢)

We thus deduce
o (a+Vr2—u)(a+ /12— (u—¢e)?) (u—e)2

Cp(1,B(y,r)) > ¢ H, (5.9)

N 14+2(a+ /1% — (u—2¢)?)2 ud=2
with
—2ae(2u—3¢)
1— e\/7'27(u75)2+\/r27(u725)2
H = 2as(2u—c¢) :

eVri—(u—e)2+vr2—u2 _ |

For small r (smaller than ¢y/d — 1 for some small enough c¢) it is not difficult to show that
Cp(1,B(y,r)) > cq, and presumably cg4 can be chosen independently of d, using again hitting
times.

The bound (5.9) is not interesting if @ > r, since in this case H is very small, unless ¢ is
small enough (of order at most r/a), so that the lower bound we obtain goes to 0 with r/a.
Hence we shall only look at the case where a/r < C. Since 2¢ < u < r, for H to be bounded
from below by some universal constant, we see that aue < cr for some small enough universal
constant ¢, so that we have to choose u and ¢ of order /r/a. It is then not difficult to see
that, combined with all what we have done before, this will furnish the following type of
lower bound

Proposition 5.10. There exists a constant Cq such that for all y and r,

Cy r
> — .

Even for very large r’s, the previous method furnishes a dimension dependent bound. Propo-
sition 5.10 is interesting when the obstacle contains the origin, in which case we have a linear
dependence in r/|y|. Of course, when y = 0 we know that the lower bound growths as 2.
Also notice that for large a the previous lower bound is similar to the upper bound we have

obtained in the previous section.
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5.4. How to kill the Poincaré constant with far but small non convex obstacles.

In a previous subsection we have seen that an infinity of appropriately oriented squared
obstacle with “centers” and radii going to infinity furnishes an infinite Poincaré constant.

We shall see here that if we break the convexity of the obstacle, even small obstacles at
infinity can kill the Poincaré constant.

For simplicity, we will assume that d = 2, and we shall look at A = 1 with a non-convex
bounded obstacle, namely we consider

Df={0<y—z'<a;|2?|<a}U{0<zl—y<a; =<z <a}.

o[ Q

We simply denote by p the gaussian measure restricted to D.

FIGURE 3. A non convex obstacle D¢ in gray. The trap B in lightgray

As in the previous subsections we shall introduce some 2/a-Lipschitz function f such that
I,<f<IpwithAd={0<a'-y<$;$>2*}and B={0<a' —y < a; § > [z?}.
Hence

Var, (1) = () = (u(B)? and [ [97Pdp < 5 (u(B) - ul4)

In addition

so that
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a 2 > eV’ e~ wt$)?
pa) P edu  TEE v T R
(B) - [T o= du S (ev* — e—(a49)?)
Y 2y
L 1o -~
- 1 4 2y2 1— e*a(2y+a) ) .
and
a y? eV et $)?
,LL(A) fyy+2 €7u2 d'U, 1+2y2 < y y_;’_%
_ > >
p(B) —p(A) — [V evidu L (67<y+%>2 _e_(w)z)
Y3 2y
212 1 — e yty)
>
- 14 2y2 e_o‘(y‘i'%) — e—a(2y+a)
22e0W+ ) | — g—ly+7)
e Lot (5.12)

> .
- 14 2y2 1 _ p—aly+?)

u(B) goes to 0 as y — 4oo while there exists some constant ¢ such that p(A) > cu(B),
provided « is fixed and y large enough (depending on «), in particular as soon as ay — +00.
As previously we thus have for ay large enough, Var,(f) > %M(A). Gathering all previous

results, we thus get Cp(u) > %% so that Cp(u) explodes (at least) like eV if ay —
+o00. Hence, even a small non convex obstacle going to infinity, makes the Poincaré constant

explode.

More precisely consider an infinite number of such obstacles (O(y;, o)) such that one more
time the convex face of the obstacle is orthogonal to the line joining the origin to y;. If
a; — 0 but a; |y;| — +oo, then the process is not exponentially ergodic.

Actually it is not difficult to see, though the calculations are a little bit more intricate, that
the previous situation is similar to the case of two touching balls as in Figure 4.
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I

Z2

F1GURE 4. Touching balls

APPENDIX A. EXISTENCE AND UNIQUENESS OF THE PROCESS.

The main (actually unique) result of this section is the following (recall that the notion of
solution for a reflected system involves both X and the local times L, see e.g. [[W81, Cat86])

Theorem A.1. Assume (1.1). Then the system (1.2) has a unique (non explosive) strong
solution for any allowed starting point x. In addition py x is the unique invariant (actually
symmetric) probability measure.

The remainder of this section is devoted to the proof of this result.

In the sequel we shall denote by L the (formal) infinitesimal generator
1
inA—)\(a:,V>, (A.2)

whose domain is some extension of the set of smooth functions f compactly supported in D
such that for all 7,
of
5, W) =0
n;

at any y such that |y — x;| = r;, where n; denotes the normal vector field on the sphere of
center x; and radius r;.

We shall denote by D(L) this core.

A.1. Finite number of obstacles. = When N is finite, existence of a unique (strong)
solution of (1.2) starting from any point (belonging to D for (1.2)), up to the explosion time,
is standard (see e.g. [Cat86] for references) at least when the boundary of the obstacles
is smooth. That is why we have chosen to smooth the hypercubes when looking at this
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particular situation. The only point is to show that the explosion time is almost surely
infinite.
To this end, define

dy = max |z;| , r= max r;, (A.3)

i=1,..., i=1,...,

and choose a smooth function Ay such that hy > 1 everywhere,

hn(z) =1if |z| <dny +2r , hy(z)=1+|z>if |z| >dy +3r+1. (A.4)
It is enough to remark that hy € D(L) and satisfies
Lhy < —2\hy , for |z > dp, = (d/2)\)2 V (dy + 3r + 1). (A.5)

hn can thus play the role of a Lyapunov function for Hasminskii’s non explosion test.

We can thus define for any x in D the law P;(z,dy) of the process at time ¢, X; starting
from z, as well as a Markov semi-group P; acting on continuous and bounded functions. It
is known that, for all ¢ > 0,

Pt(x7 dy) = pt(xv y) dy
where p; € C®(D) (see [Cat86, Cat87]). Furthermore, the density p; is everywhere positive.
This is a consequence of (1.1) (which implies in particular that D is path connected) and
standard tools about the support of the law of the whole process.

. x is clearly a symmetric, hence invariant, probability measure. Uniqueness follows from
the previous regularity and positivity as usual. Let us denote by ¢; the density of the law of
X wart. py x ie.

dx

dpnxy
Application of the Chapman-Kolmogorov formula and standard regularization arguments
yield

@t (7, y) = pe(w, y)

qat(z, ) = / @ (2, y) ¢t (y, o) pax(dy) = / a; (z,y) px,x (dy) (A.6)

thanks to symmetry, i.e. ¢ € L?(ux x).

A.2. Infinite number of obstacles.

We now consider the case of infinitely many obstacles, still satisfying the non overlapping
condition (1.1), for the locally finite collection X. We can thus construct the process up to
exit times of an increasing sequence of relatively compact open subsets U,, each of which
containing only a finite number of (closed) obstacles, the remaining (closed) obstacles being
included into (U,)¢. The sequence T}, of exit times of U, is thus growing to the explosion
time, but now it is much more difficult to control this limit.

A standard way is to use Dirichlet forms theory. Namely let us consider

£(f) Z/ IV dusx (A7)

defined for f which are smooth, bounded with bounded derivatives.

Our goal is to show that £ is a conservative local Dirichlet form, so that one can associate to
€ a stationary Hunt process (Y;):>0 which is a non exploding diffusion process. This process
coincides with X up to the exit time of U, for all n, provided Xy has distribution py x (exit
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time can be equal to 0). But, since Y; — Y} is an additive functional of finite energy, it can
be decomposed (Lyons-Zheng decomposition) for 0 <t < T into
Y; — Yo = M; + RM/"

where M (resp. RM7T) is a forward (resp. backward) L? martingale with brackets (M), =
(RMT); = t, hence are Brownian motions. It follows that for any K > 0,

K K
P(sup \Yt|2K> < P(sup IYt—YolzzorYo\z>

te(0;7) te(0;T) 2
K K K
< P| sup [M|>—|+P( sup |[RM/|>— +IP’(\Y0|2>
te[05T) 4 te[05T) 4 2

and Doob’s inequality allows us to conclude that the latter upper bound goes to 0 as K goes
to infinity. It follows that the supremum of the exit times of the balls B(0, K) is almost
surely infinite, hence so does the supremum of the T},’s, implying that Y and X coincide up
to any time and that X does not explode, when the initial law is py x.

Standard arguments (see [FOT94]) imply that there is no explosion starting from quasi every
point z (i.e. all 2’s not belonging to some polar set N, recall that here polar sets coincide
with sets of zero capacity), though here we only need that this property holds for 1) x almost
all 2’s, which is an immediate consequence of disintegration of the measure.

Now let 2 be some point in D, and choose a small ball B(x,¢) C D. If P, denotes the law of
X starting from y as usual, we have for all z € B(z,¢),

P, (sup T, < +00) = /
n

ly—a|=<

Py(sup T;, < +00) n.(dy)

where 7, denotes the P, law of X, with 7 the exit time of B(x,¢) (that 7 is almost surely
finite is well known and actually follows from the arguments below).

Up to the exit time of B(x,e), X is just an Ornstein-Uhlenbeck process, so that its law is
equivalent to the one of the Brownian motion. For Brownian motion, it is well known that 7
is a.s. finite, that the exit measure (starting from z) is simply the harmonic measure (related
to z) on the sphere S(x,¢), hence is equivalent to the surface measure ;. Thus the same
properties hold true for our Ornstein-Uhlenbeck process.

It follows that 7, is equivalent to the surface measure o, on the sphere S(z,¢), so that 7,
and 7, are equivalent.

(One can see e.g [Cat91] theorem 4.18 for much more sophisticated situations).

Choose z ¢ N. The previous formula shows that for n, almost all y € S(z,¢), Py(sup,, T), <
+00) = 0, so that the same holds 7, almost surely and finally P, (sup,, 7, < +o0) = 0,
showing that no explosion occurs starting from any point.

It remains to show that € is a conservative and local Dirichlet form. To this end introduce

the truncated form .
En = — / V|2 du A8
() pax(Un) Ju, Vi i (A.8)

corresponding to the reflected O-U process in U,, with hard obstacles. It is not difficult to
see that we can build the open sets U, in such a way that 0U,, is smooth. It thus follows that
En is a conservative and local Dirichlet form, to which is associated a non-exploding process
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X™. The same reasoning as before shows that we can start from any point x € U,,. We use
the superscript n for the Markov law corresponding to &,

Let 7x be the exit time from the ball B(0, K) and let ng be such that for n > ng, B(0, K) C
Uy,. All processes X" (n > ng), starting from x € B(0, K), coincide up to time 75 (and
coincide with the possibly exploding X). Now choose some initial measure v(dy) = u(y)dy
where u is bounded and has compact support included in B(0, R). Then v is absolutely
continuous with respect to p, and one can find some constant C (K, v) such that

I dv

n
Ay

loo < C(K,v) forallmn>ng.

For any T > 0, it yields, using the Lyons-Zheng decomposition as before

K K
Py sup |[X{'|>K| < CK,v)Py sup | X' — Xg| > — or | X{| > —
te[0;7) "\ telosT) 2 2

IN

K
C(K, l/) (PHK,T (ts[lé%] |Mtn‘ > 4> +]P).“§f,r (tSEé%] |RMtT7”‘ > —
€105 €105

K
+C (K, V) Pyp | (yxg| > 2)

< O w) (Crem R 4 g 2 (B7(0, K/2))

y o= C2 K2/T N/\,X(BC(O7 K/2))
< O, )<C1 RN (7 )

for well chosen universal constants C1, Cy. It immediately follows that P,(7x < T') (here
we consider the process X) goes to 0 as K goes to +00, so that the process starting from v
does not explode. This is of course sufficient for our purpose, since conservativeness follows
by choosing a sequence v; converging to py x.

Remark A.9. Once the non explosion is proven, standard arguments show that the process
is Feller. Hence compact sets are closed petite sets in the terminology of [DMT95, DEMS04].
We refer to the latter reference for a complete discussion. &

APPENDIX B. USEFUL ESTIMATES FOR EXPONENTIAL MOMENTS OF HITTING TIMES.

In this section we shall recall some estimates of exponential moments of hitting times for
some special linear processes. Denotes by S(r) the first exit time of the symmetric interval
[—7, 7] for a one dimensional process.

For the linear Brownian motion it is well known, (see [RY91] Exercise 3.10) that

1
E 0S(r) _
0 (e ) cos(r v20) <t

if and only if
2

T
< —.
— 872

1)
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Surprisingly enough (at least for us) a precise description of the Laplace transform of S(r) for
the O-U process is very recent: it was first obtained in [GJY03]. A simpler proof is contained
in [GJO8] Theorem 3.1. The result reads as follows

Theorem B.1. {see [GJY03, GJO8]} If S(r) denotes the exit time from [—r,r] of a linear
O-U process with drift —Ax (A > 0), then for 6§ > 0,

1
E —60S(r)\ _
o<€ ) 1F1(2,\’2’)"’"2)7

where 1 F denotes the confluent hypergeometric function.

The function ; Fy is also denoted by ® (in [GJY03] for instance) or by M in [AS72] (where
it is called Kummer function) and is defined by

1F1€Lb2’ 2.0((1

> G v @c=altDeatkD @=1 (B2

[e=]

In our case, b = so that 1F} is an analytic function, as a function of both z and 6. It

2 ’
follows that 8 — FEj ( —05 (T)) can be extended, by analytic continuation, to 6§ < 0 as long as

Ar? is not a zero of 1F1(%, 3,

The zeros of the confluent hypergeometric function are difficult to study. Here we are looking
for the first negative real zero. For —1 < a < 0, b > 0, it is known (and easy to see) that
there exists only one such zero, denoted here by u. Indeed 1 Fj(a,b,0) = 1 and all terms in
the expansion (B.2) are negative for z > 0 except the first one, implying that the function
is decaying to —oo as z — +o00. However, an exact or an approximate expression for u are
unknown (see the partial results of Slater in [Sla56, AS72|, or in [Gat90]). Our situation
however is simpler than the general one, and we shall obtain a rough but sufficient bound.

First, comparing with the Brownian motion, we know that for all A\ > 0 we must have
—6 w2
- S —
8(rv/\)2

So, if Ar? > 72/8 and —0/2) > 1/2, the Laplace transform (or the exponential moment) is
infinite. We may thus assume that —6/2\ < 1/2.

Hence, for 1 F; (2)\ s 50 AT ) to be negative it is enough that

- <(M2)++§ 1+ 22+ &) (k—1+5) (Ar2)k>

A — (1+5)2+5)(k—1+3) &
—4 <+°° (Ar2)k>
A\ K ’
ie.
assoonas f[=—-0 > 6”2)\—1 then [Eg (eﬁ S@) = +o00. (B.3)

So there is a drastically different behavior between both processes.
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Finally we shall also need estimates for a general CIR process or generalized squared radial
Ornstein-Uhlenbeck process, i.e. the solution of

dUt == 2\/ UtdBt + (6 + 25 Ut) dt
when 5 > 0 and 6 > 0. According to [GJY03] Theorem 3, for § > 0,

Ey (e‘eS(U)> — e’

lFl (%7%7/Bu)

It follows that for 0 < 68 < 84, Ey (eas(“)) < 4o00.

(B.4)

APPENDIX C. THE CASE N = 1. ANOTHER ESTIMATE FOR A GENERAL y USING
DECOMPOSITION OF VARIANCE.

A very usual method to deal with dimension controls is the decomposition of variance. This
method can be used here in order to transfer the results of Proposition 2.1 to a non centered
obstacle. Though the results are non optimal in many directions, the method contains some
interesting features.

In this section for simplicity we will first assume that A = 1, and second that d > 3. Recall
that we are looking here at the case of an unique spherical obstacle B(y, r), so that we simply
denote by 1iq, the restricted gaussian measure p) x. Since we will use an induction procedure
on the dimension d we explicitly make it appear in the notation.

Using rotation invariance we may also assume that y = (a,0) for some a € R*, 0 being the
null vector of R%~!. So, writing = (u,z) € R x R4~1,

par(du, dz) = vg_y g, (dz) p(du),

where 1/2_1’ R(u) (dz) is the d — 1 dimensional gaussian measure restricted to B(0, R(u)) as in

section 2.1 with R(u) = \/((r2 — (u—a)?),) and y is the first marginal of 14, given by

 ua(BE(0, R(u)))
i) = == By, )

. . . . _ 2
4n denoting the n dimensional gaussian measure ¢, e *I" dz.

24! (du) )

The standard decomposition of variance tells us that for a nice f,

Va,, (£) = [ (Varg | (1)) i) + Var, (7). (@)
where
Flu) = / F (0, 5) 1y ()

According to Proposition 2.1, on one hand, it holds for all u,

7"2 —\u—a 2
Vg  (f)< (1+( ( ”*) [ Vet P . (€2)

Yi—1,R(w) d—1

so that

/ (Var”o (f)> pa(du) < <1+ dT—21> / Ve f|? dpa - (C.3)

d—1,R(u)
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On the other hand, p is a logarithmically bounded perturbation of 1 hence satisfies some
Poincaré inequality so that

2
d#l . (04)

W%@éa/

So we have first to get a correct bound for C1, second to understand what fj

C.1. A bound for C;. Since u; is defined on the real line, upper and lower bounds for
C1 may be obtained by using Muckenhoupt bounds (see [ABCT00] Theorem 6.2.2). Unfor-
tunately we were not able to obtain the corresponding explicit expression in our situation as
w1 is not sufficiently explicitly given to use Muckenhoupt criterion. So we shall give various
upper bounds using other tools.

The usual Holley-Stroock perturbation argument combined with the Poincaré inequality for
~1 imply that

“+o00 d 2 d— _ 2
Ch < lsupu{q’d 1(B(a ’U, } f e’ d’O 2 (1—|— fO 2 dp ) .

2 infy, {y4-1(B<(0, U)))} f+°° pd 2e=P dp fT+°O pi=2e=r"dp
(C.5)
Using the first inequality and the usual lower bound for the denominator, it follows that
7.2
forallr >0, C7< r(d=2)/2 % .
T

The function p — p increases up to its maximal value which is attained for p? =
(d —2)/2 and then decreases to 0. It follows, using the second form of the inequality (C 5)

that
o ifr< \/% we have C] < %+r2, while

o ifr> \/% we have

1 [d—2\"T 2
— 2 a2 e’

These bounds are quite bad for large r’s but do not depend on y.

d—2 fp

Why is it bad ? First for a = 0 (corresponding to the situation of section 2.1) we know that

Ci1 <1+ % according to Proposition 2.1 applied to functions depending on x1. Actually the
calculations we have done in the proof of proposition 2.1, are unchanged for f(z) = z;, so
that it is immediately seen that C; > max(3, ;)

Intuitively the case a = 0 is the worst one, though we have no proof of this. We can
nevertheless give some hints.

The natural generator associated to p; is

d? d c d
b= (v st (B ORW)) ) A
© o (s a) (B) e d
_ _d Tjy—a)<r Ju

du? du R( ) pd 2 o— p? dp
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The additional drift term behaves badly for ¢ < u < a + r, since in this case it is larger
than —wu, while for v < a it is smaller. In stochastic terms it means that one can compare
the induced process with the Ornstein-Uhlenbeck process except possibly for a < u < a +r.
In analytic terms let us look for a Lyapunov function for L;. As for the O-U generator the
simplest one is g(u) = u + u? for which

Lig <2 —4u® + du(u — a) Tocu<arr -
Remember that ¢ > r so that —au < %uQ. It follows
provided a >r, Lig<2-2g. (C.6)

For |u| > 2 we then have Lig(u) < —g(u), so that g is a Lyapunov function outside the
interval [—v/2,v/2] and the restriction of y; to this interval coincides (up to the constants)
with the gaussian law 1 hence satisfies a Poincaré inequality with constant % on this interval.
According to the results in [BBCGOS8] we recalled in the previous section, we thus have that
C1 is bounded above by some universal constant c.

We may gather our results

Lemma C.7. The following upper bound holds for Cy :

(1) (small obstacle) if r < \/dQE we have C7 < % 12,
(2)  (far obstacle) if |y| > r+ /2, C1 < ¢ for some universal constant c,
(3)  (centered obstacle) if y =0, C; <1+ %7

2
(4) in all other cases, there exists c(d) such that C; < c¢(d) 75;—,3.

We conjecture that actually Cy < C(1 +12) for some universal constant C.

Remark C.8. In a recent preprint [KT13], the authors obtain a much better upper bound
in case (4) (in fact a constant) when the origin belongs to the boundary of the ball and d = 3.

¢ ¢

C.2. Controlling d—ﬁ. It remains to understand what 5—5 is and to compute the integral

of its square against p;.
Recall that
Fl = [ £(0.) vy ).
Hence
f(u) = ]I|ufa|>r / f(ua 'f) Vc(l)fl,(](djﬁ

400 pd72€fp2
+1,_. T/ / u, po dpdb ,
i< fors fp TP S v (B0, RE)
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where df is the non-normalized surface measure on the unit sphere S%=2 and ¢(d) the nor-
malization constant for the gaussian measure. Hence, for |u — a| # r we have

= 0
Liw = [ 2 wah
B0, R(u
]I|u al<r / f u, T ][\I|>R() (’Y (BSC(O( R( ()))))))

2
Y-
d— 2 (u)
_]I|u—a|<7' il ( )R / )d@
c(d) va-1( Eﬁ?O fi )
Notice that if f only depends on u, f = f so that

i = 2w = [ 2w ).

and thus the sum of the two remaining terms is equal to 0. Hence in computing the sum
of the two last terms, we may replace f by f — [ f(u,z)v] R(u) (dz) or if one prefers, we

Ya-1(d)

may assume that the latter [ f(u,z)v) | R(u)(da_c) vanishes. Observe that this change will
not affect the gradient in the Z direction.
Assuming this, the second term becomes

i< (B%(0, R(w)))
— Tjy—aj<r & T (1BC(O R(w))) /f u, ) v 1,R(w)(dZ) = 0.

We thus have (using Cauchy-Schwarz inequality) and a scale change

AR

8:6'1
R'(u) e R () ?
w2 (“’“—“9 o(d) 71 (B0, R(w))) /st(R(u» J ) d9> pld)

Our goal is to control the last term using the gradient of f. One good way to do it is to use
the Green-Riemann formula, in a well adapted form. Indeed, let V' be a vector field written
as

(U, i') Md,’r‘(dua dj)

V(z) = — Ti(”f_'f 7 where p(R(u)) = R*2(u). (C.9)

This choice is motivated by the fact that the divergence, V.(z/|Z|%"!) = 0 on the whole
RI-1 — {0}.

Of course in what follows we may assume that R(u) > 0, so that all calculations make sense.
The Green-Riemann formula tells us that, denoting ¢,,(z) = f(u, %), for some well choosen ¢

/Sd2(R(u)) Jle. 0o = /SdQ(R(u)) guW’(j/'imde:/ Taizre V-(9.V)(2) d2
= [ B (Vu(@), @121 (17 2
~ [ Wt 0002 )
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Now we choose ¢(s) = R42(u) e*() ¢=5” and recall that R'(u) = —((u—a)/R(w)) Ljy—q)<r-

We have finally obtained
R’(u) efRQ(u) /
Tu—al<r flu, 0)do =
=S o(d) a1 (B0, R(w))) Jsi-2(mu) (u, 6)

= Ly —aj<r (u —a) RT3 (u) /<fo(u,fi), (@/1217)) vg_1 gy (d7)

~ Luaf<r (u—a) R (u) 2 / (f (u, @)/|2|2) vy gy ().

To control the first term we use Cauchy-Schwarz inequality, while for the second one we use
Cauchy-Schwarz and the Poincaré inequality for v, R(u)» SINCE [ flu,z)vy R(w) (dz) = 0.

This yields
dFI?
du

+4 / Vo f1? pa (cu, d) (Ar + 4 Ao)

2

87‘}0 (u7 'f) Hd,r (du7 di)

8x1

where
A= [l B 250 ([ 0108 ) ) ),

and
R2
Ay = [l aP Gy B (w) <1+ df“f) ( / r:z|6—2dv2_1,3<u><df>) i (du).

It is immediate (recall that the support of 19, R(u) 18 |z| > R(u)) that

Ay < r? (1 + L R*(u) m(du)) .

d—1 JRw)>0

If r < Bv/d — 1 we thus have Ay < (14+4%)r2. In full generality it holds Ay < 72 (1+(r?/d—1)).
This bound can be improved for large r’s provided a is large too. Indeed, on R(u) > 0,

c r2—u? +o0
Ya—1(B¢(0, R(u))) e (/ p2 e dp) du,
R(u)

Y1 (du) < ¢
@) e
for some universal constant c¢. Using integration by parts we have, for z > 0,
+00 +oo
/ pd72 epr dp < lzde 67Z2 + d;g pd74 epr dp
4

p(du) <

2 2 .
1 45 2 d=3 [T , 5 _»
< §Zd 36 S — /Z pd 26 P dp,

so that, provided 2% > d — 1,

+oo
_9 _,2 z _a9 _.2 z _ .2
/ dee”d,oS—zd?’ezg e .
z
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To bound Ag, we perform the integral on R(u) < +/d —1 and R(u) > v/d — 1, so that using
the previous bound we obtain

d
Ay < 2 (2+¢ S / e W =R (W) gy,
’ ( (d—=1)2d+1) JrwsvaT

2rdt? o2 (a—r)2—(d-1)
d—D2d+1D)

provided a > r. If a > (2 + «a)r for some a > 0 we thus have,
2 2

2 —ar? 2
Ay <r <2+c(d_1)(2d+1)e >SC’(a)r ,

for some C'(«) that only depends on « (and not on d).

)

< 7 <2+c

Finally we have obtained
(1) if for some a > 0,7 < av/d—1or a > (2+ a)r, Ay < C(a)7r? ,
(2) in all cases Az <r?(1+ (r?/d —1)).

The control of A; is also a little bit delicate. Indeed we have to split the integral in two
parts, the first one corresponding to the u’s such that R(u) > 1 (if this set is not empty),
the second one to the u’s such that R(u) < 1. Thus we have the following rough bound

2—d ,—p? d
P e dp
A <1+ R24-6(y) i i (du) |
d—2 ,—p?
0<R(u)<1 fp>R(u) pi4e= P dp

To bound the second term in the sum, we use, for d > 3,

3-d
/ p2d e P dp < / p>ddp = R (u)
p>R(u) p>R(u) d—3

d-3
p>R(w) 2e

Combining these two bounds, we obtain

2e 2e
Ay < 2 1+/ du §r2(1+ )
1 ( O R)<1 d_3 pa ( )) d—3

provided d > 3.
If d = 3, we have

[ optetaps [ g [ e dp < log(1/R(w) + Vi
p>R(u) 1>p>R(u) p>1

and

It follows
Ay <or? <1+2eﬁ+/
0

It remains to get an upper bound for

Bim [ los(1/Rw) ().
0<R(u)<1

2e log(1/R(u)) m(dU)> :

<R(u)<1
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When r < 1(= (v/d — 1/+/2), we have for some universal constant ¢ that may vary from line

to line,
— - og(r? — (u — a)? 72(B(0, R(u))) e~ du
B < c/“ log(r? = (u— a)) =07 d

arr 2 2\ —u?—R2(u)
< —c log(r® — (u—a))e du
a1
< —c / log(1 — (u — a)?) du
a—1
< ec.

When r > 1 the integral splits in two terms

a—vr2—1 e*’uQ*RQ(U)%*TQ
B1 = —C/
a

log(r? — (u — a)?) — du

T

a+r e—uQ—RQ(u)-I—r2

—c / log(r? — (u — a)?) ————— du.
a—i-m r

Note that, provided a > 2r, —u? — R?(u) + 12 = —a(2u — a) < —a(a — 2r) < 0 in the first

integral while —u? — R?(u) +72? < —a? < 0 for all a in the second one. So we have, using the

change of variable u — a = —r + v (resp. u —a = r — rv) and recalling that ¢ may vary but

is still universal,

/@_m)/r

B < —c log(r) log(v(2 —v))dv < ¢ log(r).

0

If we assume that a > (2 4 a)r for some a > 0, one can improve the previous bound in ¢(«)
independent of r.
Unfortunately, when 0 < a < 2r we only obtain By < ¢ log(r) ea(2r—a)
We have thus obtained
(1) if d > 3 then A; < cr?,
(2) ford=3,ifr<lora>(2+a)r, 41 <cr?
(3) ford=3,r>1anda>2r, A; <cr?log(r),
(4) ford=3,r>1land 0<a<2r, A; <cr?(1+e'@0) < cp2er,

Gathering together all we have done we have shown

Theorem C.10. Assume d > 3. There exists a function C(r,d) such that, for all y € R?,
OP(]-a Y, T) < C(Ta d) .
Furthermore, there exists some universal constant ¢ such that
2
dr_ 1) + C1(r) max (2,Cq(r)) ,
Cy(r) being given in Lemma C.7 and Cy(r) satisfying
(1)  ifr<\/(d—1)/2 or|y| > (2+a)r, Co(r) < cr?,
(2) ifd>3ord=3,r>1andl|yl >2r, Co(r) <cr? (1—1— d’fl ,
(3) ifd=3,r>1and0< |yl <2r, Co(r) < cr? max (r?, elVI@r=vD),

ctra < (1+
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Remark C.11. The previous theorem is interesting as it shows that when N = 1, the
Poincaré constant is bounded uniformly in y and it furnishes some tractable bounds.

The method suffers nevertheless two defaults. First it does not work for d = 2, in which case
the conditioned measure does no more satisfy a Poincaré inequality. More important for our
purpose, the method does not extend to more than one obstacle, unless the obstacles have a

particular location. &
REFERENCES

[ABBS87] S. B. Alexander, I. D. Berg, and R. L. Bishop. The Riemannian obstacle problem. Illlinois J.
Math., 31:167-184, 1987.

[ABCT00] C. Ané, S. Blachére, D. Chafai, P. Fougeres, I. Gentil, F. Malrieu, C. Roberto, and G. Schef-
fer. Sur les inégalités de Sobolev logarithmiques, volume 10 of Panoramas et Syntheéses. Société
Mathématique de France, Paris, 2000.

[AKM12]  A. Athreya, T. Kolba, and J.C. Mattingly. Propagating Lyapunov functions to prove noise—
induced stabilization. Electronic J. Prob., 17:1-38, 2012.

[AST2] Editors: M. Abramowitz and 1. A. Stegun. Handbook of mathematical functions with formulas,
graphs, and mathematical tables. Dover books on intermediate and advanced Mathematics. Dover
Publications Inc., New York, 1972.

[BBCGO8] D. Bakry, F. Barthe, P. Cattiaux, and A. Guillin. A simple proof of the Poincaré inequality for
a large class of probability measures. Electronic Communications in Probability., 13:60-66, 2008.

[BCGOS] D. Bakry, P. Cattiaux, and A. Guillin. Rate of convergence for ergodic continuous Markov pro-
cesses : Lyapunov versus Poincaré. J. Func. Anal., 254:727-759, 2008.

[BHW12]  J. Birrell, D.P. Herzog, and J. Wehr. Transition from ergodic to explosive behavior in a family
of stochastic differential equations. Stoch. Proc. Appl., 122(5):1519-1539, 2012.

[Bob03] S. G. Bobkov. Spectral gap and concentration for some spherically symmetric probability mea-
sures. In Geometric Aspects of Functional Analysis, Israel Seminar 2000-2001,, volume 1807 of
Lecture Notes in Math., pages 37—43. Springer, Berlin, 2003.

[Cat86] P. Cattiaux. Hypoellipticité et hypoellipticité partielle pour les diffusions avec une condition
frontiere. Ann. Inst. Henri Poincaré. Prob. Stat., 22:67-112, 1986.

[Cat87] P. Cattiaux. Régularité au bord pour les densités et les densités conditionnelles d’une diffusion
réfléchie hypoelliptique. Stochastics and Stoch. Rep., 20:309-340, 1987.

[Cat91] P. Cattiaux. Calcul stochastique et opérateurs dégénérés du second ordre: II Probleme de Dirich-
let. Bull. Sc. Math., 115:81-122, 1991.

[CFKR16] P. Cattiaux, M. Fradon, A. Kulik, and S. Roelly. Long time behavior of stochastic hard balls
systems. Bernoulli, 22(2):681-710, 2016.

[CGOg] P. Cattiaux and A. Guillin. Deviation bounds for additive functionals of Markov processes.
ESAIM Probability and Statistics, 12:12-29, 2008.

[CGWWO09] P. Cattiaux, A. Guillin, F. Y. Wang, and L. Wu. Lyapunov conditions for super Poincaré in-
equalities. J. Funct. Anal., 256(6):1821-1841, 2009.

[CGZ13] P. Cattiaux, A. Guillin, and P. A. Zitt. Poincaré inequalities and hitting times. Ann. Inst. Henri
Poincaré. Prob. Stat., 49(1):95-118, 2013.

[DFMS04] R. Douc, G. Fort, E. Moulines, and P. Soulier. Practical drift conditions for subgeometric rates
of convergence. Ann. Appl. Probab., 14(3):1353-1377, 2004.

[DLM11] P. Diaconis, G. Lebeau, and L. Michel. Geometric analysis for the Metropolis algorithm on
Lipschitz domains. Inventiones Mathematicae, 185(2):239-281, 2011.

[DMT95] N. Down, S. P. Meyn, and R. L. Tweedie. Exponential and uniform ergodicity of Markov pro-
cesses. Ann. Prob., 23(4):1671-1691, 1995.

[FOT94] M. Fukushima, Y. Oshima, and M. Takeda. Dirichlet Forms and Symmetric Markov Processes.

Studies in Mathematics. De Gruyter, Berlin, 1994.



POINCARE IN A PUNCTURED DOMAIN. 45

[Gat90] L. Gatteschi. New inequalities for the zeros of confluent hypergeometric functions. In Asymptotic
and Computational Analysis (Winnipeg, MB, 1989), volume 124 of Lecture Notes in Pure and
Appl. Math., pages 175-192. Dekker, 1990.

[GJ08] P. Graczyk and T. Jakubowski. Exit times and Poisson kernels of the Ornstein-Uhlenbeck diffu-
sion. Stochastic Models, 24(2):314-337, 2008.

[GJYO03] A. Going-Jaeschke and M. Yor. A survey and some generalizations of Bessel processes. Bernoulli,
9(2):313-349, 2003.

[Har94] T. Hargé. Diffraction pour I’équation de la chaleur. Duke Math. J., 73(3):713-744, 1994.

[IW81] N. Tkeda and S. Watanabe. Stochastic Differential Fquations and Diffusion Processes. North
Holland, Amsterdam, 1981.

[KT13] A. M. Kulik and T. D. Tymoshkevych. Lift zonoid and functional inequalities. Available on Arxiv
1308.2320v4 [math.PR], 2013.

[LSYO03] E. H. Lieb, R. Seiringer, and J. Yngvason. Poincaré inequalities in punctured domains. Ann.
Math., 158:1067-1080, 2003.

[RY91] D. Revuz and M. Yor. Continuous martingales and Brownian motion. Springer-Verlag, Berlin,
1991.

[S1a56] L. J. Slater. The real zeros of the confluent hypergeometric function. Proc. Cambridge Philos.

Soc., 52:626-635, 1956.

Emmanuel BOISSARD,, INSTITUT DE MATHEMATIQUES DE TOULOUSE. CNRS UMR 5219., UNIVERSITE
PAUL SABATIER,, 118 ROUTE DE NARBONNE, F-31062 TOULOUSE CEDEX 09.

E-mail address: emmanuel.boissard@gmail.com

Patrick CATTIAUX,, INSTITUT DE MATHEMATIQUES DE TOULOUSE. CNRS UMR 5219., UNIVERSITE
PAUL SABATIER,, 118 ROUTE DE NARBONNE, F-31062 TOULOUSE CEDEX 09.

E-mail address: cattiaux@math.univ-toulouse.fr

Arnaud GUILLIN,, LABORATOIRE DE MATHEMATIQUES, CNRS UMR 6620, UNIVERSITE BLAISE PASCAL,
AVENUE DES LANDAIS, F-63177 AUBIERE.

E-mail address: guillin@math.univ-bpclermont.fr

Laurent MICLOQO,, INSTITUT DE MATHEMATIQUES DE TOULOUSE. CNRS UMR 5219., UNIVERSITE PAUL
SABATIER,, 118 ROUTE DE NARBONNE, F-31062 TOULOUSE CEDEX 09.

FE-mail address: miclo@math.univ-toulouse.fr



