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LOWER ESTIMATES ON MICROSTATES FREE ENTROPY DIMENSION

DIMITRI SHLYAKHTENKO

By proving that certain free stochastic differential equations with analytic coefficients have station-
ary solutions, we give a lower estimate on the microstates free entropy dimension of certain n-tuples
X1, ..., X,. In particular, we show that dp(X1, ..., X,;) > dimygy0 V, where M = W*(X4, ..., X))
and V={(0(X)), ..., 0(X,)):0 €6} is the set of values of derivations A=C[X|, ... X,] > A® A with
the property that 6*0(A) C A. We show that for ¢ sufficiently small (depending on n) and X1, ..., X,
a g-semicircular family, dy(Xy, ..., X,) > 1. In particular, for small ¢, g-deformed free group factors
have no Cartan subalgebras. An essential tool in our analysis is a free analog of an inequality between
Wasserstein distance and Fisher information introduced by Otto and Villani (and also studied in the free
case by Biane and Voiculescu).

1. Introduction

We present in this paper a general technique for proving lower estimates for Voiculescu’s microstates
free entropy dimension dy. The free entropy dimension dy was introduced in [Voiculescu 1994; 1996]
and is a number associated to an n-tuple of self-adjoint elements X1, ..., X, in a tracial von Neumann
algebra. This quantity has been used by various authors [Voiculescu 1996; Ge 1998; Ge and Shen 2002;
Stefan 2005; Jung 2007] to prove a number of very important results in von Neumann algebras. These
results often take the form: If do(X1,..., X)) > 1, then M = W*(Xy, ..., X,) cannot have certain
decomposition properties (for example, is non-I", has no Cartan subalgebras, is not a nontrivial tensor
product and so on). For this reason, it is important to know if some given von Neumann algebra has a
set of generators with the property that dy > 1. We prove that this is the case (for small values of ¢) for
the “g-deformed free group factors” of [Bozejko and Speicher 1991].

Theorem 1. For a fixed N and all |q| < (4N> +2)7', the g-semicircular family X1, ..., Xy satisfies
So(X1,...,XN)> land 6o(X1, ..., Xn) > N1 —¢>N(1 —¢>N)~ ).

The theorem applies for |g| < 0.029 if N = 2. Combined with the available results on free entropy
dimension, we obtain that, in this range of values of ¢, the algebras I'; (RM)y=W*(Xy, ..., Xy) have no
Cartan subalgebras (or, more generally, that I'; (R™), when viewed as a bimodule over any of its abelian
subalgebras, contain a coarse subbimodule). Theorem 1 also implies that these algebras are prime (this
was already proved in [Shlyakhtenko 2004] using the techniques of [Ozawa 2004]).

The free entropy dimension & is closely related to L? Betti numbers [Connes and Shlyakhtenko
2005; Mineyev and Shlyakhtenko 2005] — more precisely, with Murray—von Neumann dimensions of
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spaces of certain derivations. For example, the nonmicrostates free entropy dimension 0* (which is the
nonmicrostates “relative” of dy) is in many cases equal to L? Betti numbers of the underlying (nonclosed)
algebra [Mineyev and Shlyakhtenko 2005; Shlyakhtenko 2006]. It is known that dy < J* and thus it is
important to find lower estimates for Jy in terms of dimensions of spaces of derivations. To this end we
prove.

Theorem 2. Let (A, t) be a finitely-generated algebra with a positive trace T and generators X1,...,Xn,
and let Der.(A; A® A) denote the space of derivations from A to A® A which are L? closable and such
that 0*0(X ;) € A. Consider the A,A-bimodule

V={((X1),...,5(X,):d€Der.(A; A® A)} C (A® A).

Finally, assume that M = W*(A, t) can be embedded into the ultrapower of the hyperfinite 11, factor.
Then

S0(X1, ..., Xp) > dimy gy VE ASATODY

We actually prove Theorem 2 under a less restrictive assumption: we require that J(X ;) and 6*9(X ;)

be “analytic” as functions of X1, ..., Xy; more precisely, there should exist noncommutative power
series Z; and £; with sufficiently large multiradii of convergence so that 6(X ;) = Z;(X1y, ..., Xy) and
0*6(X ;) =¢&;(X1, ..., Xn); see Theorem 16 below for a precise statement.

This theorem is a rich source of lower estimates for dy. For example, if T € A ® A, then
0: X~ [X,T|=XT-TX
is a derivation in Der.(A; A ® A). If W*(A) is diffuse, then the map
L*(A®A) > T (T, X1l,...,IT, Xy]) > L*(A® A)Y

is injective and thus the dimension over M ® M? of its image is the same as the dimension of L?(A® A),

that is, 1. Hence dimygy0 V > 1 and so 6(X1, ..., X,) > 1 if W*(A) is R® embeddable (“hyperfinite
monotonicity” in [Jung 2003b]).
If the two tuples X1, ..., X,, and X, 41, ... Xy are freely independent and each generates a diffuse

von Neumann algebra, then for 7 € A ® A the derivation J defined by 6(X ;) =[X;, T]for1 < j <m
and 6(X ;) =0form+1< j < N is also in Der.(A). Then one easily gets that dim;z /0 V > 1 (indeed,
V contains vectors of the form ([T, Xil,...,[T, X,1,0,..., 0), Tel?>(A® A), and so its closure is
strictly larger than the closure of the set of all vectors ([T, Xil,..., [T, XN]), Tel’>(A® A)). Thus
00(X1,..., Xy) > 1if W*(A) is R embeddable.

If Xy,..., Xy are such that their conjugate variables [Voiculescu 1998] are polynomials, then the
difference quotient derivations are in Der, and thus V = (A ® A)", and so dy = N (if W*(A) is R®
embeddable).

In the case that Xy, ..., X are generators of the group algebra CI' of a discrete group I,

F (X1, ..., Xn) = P — P +1,

where ﬂ](g) are the L? Betti numbers of T (see [Liick 2002] for a definition). It is therefore natural to ask
whether the same holds true for dy instead of 0* for some class of groups. If this is true, then knowing that
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S 1(2)(F) # 0 implies that dy > 1 and thus the group algebra has a variety of properties that we explained
above (see also [Peterson 2009]).

It is clearly necessary for the equality dp = + 1 that I" can be embedded into the ultrapower
of the hyperfinite /1, factor (because otherwise dy would be —o0). In particular, one is tempted to
conjecture that equality holds at least in the case when I is residually finite.

Theorem 2 implies a result like the one in [Brown et al. 2008]:

@ _ 5@
1 0

Theorem 3. Assume that I is embeddable into the unitary group of the ultrapower of the hyperfinite 11,
factor. Then

oo(I') = dimy ) {c : T — CTI cocycle}.

fz) = 0 and closed under

In particular, if I belongs to the class of groups containing all groups with
amalgamated free products over finite subgroups, passage to finite index subgroups and finite extensions,

then
do(T) = B2 = p57 (D) + 1.

Let us now describe the main idea of the present paper. Our main result states that if the von Neumann
algebra M = W*(X4, ..., X,) can be embedded into the ultrapower of the hyperfinite /1, factor, then

o0(X1, ..., X,) = dimygy. V, (1-1)
2
where V = {(8 (X1),...,0(Xy)):0¢€ CG}L and 6 is some class of derivations from the algebra of non-
commutative polynomials C[ X1, ..., X,] to L*(M) ® L*(M?), which will be made precise later.

The quantity do(X1, ..., X,) is, very roughly, a kind of Minkowski dimension (“relative” to R®) of
the set V" of embeddings of M into R®, the ultrapower of the hyperfinite //; factor (indeed, the set of such
embeddings can be identified with the set of images under the embedding of the generators X1, ..., X,
that is, with the set of microstates for X, ..., X,). On the other hand, dim,g,,. V is a linear dimension
(relative to M ® M?) of a certain vector space. If we could find an interpretation for V as a subspace of
a “tangent space” to V', then the inequality (1-1) takes the form of the inequality linking the Minkowski
dimension of a manifold with the linear dimension of its tangent space. One natural proof of such an

inequality would involve proving that a linear homomorphism of the tangent space to a manifold at some
point can be exponentiated to a local diffeomorphism of a neighborhood of that point.

Thus an essential step in proving a lower inequality on free entropy dimension is to find an analog of
such an exponential map.

This leads to the idea, given a matrix Q;; € (LZ(M ) ® LZ(M"))" of values of derivations (so that
Qij = 0;(X;) for some n-tuple of derivation ; belonging to our class ), to try to associate to Q a
one-parameter deformation a; of a given embedding a = ag of M into R®. It turns out that there are two
(related) ways to do this.

The first approach comes from the idea that we (at least in principle) know how to exponentiate deriva-
tions from an algebra to itself (the result should be a one-parameter automorphism group of the algebra).
We thus try to extend 6 =9, - - - @ J, to a derivation of a larger algebra s =C[ X1, ..., Xy, S1, ..., Sal,
where Sy, ..., S, are free from X1, ..., X, and form a free semicircular family. The key point is that
the closure in L%(s4) of span(M S\ M + - - - + M S,, M) is isomorphic to [L>(M) ® L>(M)]". The inverse
of this isomorphism takes an n-tuple a = (a; ® b1, ...,a, ® b,) to Zaijbj, which we denote by



122 DIMITRI SHLYAKHTENKO

a#S. We now define a new derivation o of ¢ with values in L2(s4) by o(X j) =0(X;)#S. To be able to
exponentiate 0, we need to make sure that it is antihermitian as an unbounded operator on L2(s{), which
naturally leads to the equation o(S ) =—0%(¢;), where (; =(0,...,1®1,...,0) (j-th entry nonzero).
One can check that if ¢; is in the domain of 6* for all j, then 0 is a closable operator which has an
antihermitian extension, and so it can be exponentiated to a one-parameter group of automorphisms a,
of L?(s). Unfortunately, unless we know more about the derivation & (such as, for example, assuming
that (sd) C s4), we cannot prove that a, takes W* () to W*(sf). However, if this is the case, then we
do get a one-parameter family of embeddings o, |y : M — M = L(F(n)) C R”. We explain this approach
in more detail in the Appendix.

The second approach was suggested to us by A. Guionnet, to whom we are indebted for generously
allowing us to publish it. The idea involves considering the free stochastic differential equation

dX;(0) =) Qij(Xi(1), ... XyO)WHdS; — 3&(X1 (1), ... Xu (1), X;0)=X;,  (1-2)

where 3(X;) = (Q1j,..., Onj) € (L*(M) ® L*(M°))" and &j(X1, ..., X,) = 8*0(X;). One diffi-
culty in even phrasing the problem is that it is not quite clear what is meant by Q;; and ¢; applied to
their arguments (in the classical case, this would mean a function applied to the random variable X (¢)).
However, if this equation can be formulated and has a stationary solution X (¢) (namely one for which
the law does not depend on ¢), then the map o, : X; — X (#?) determines a one-parameter family of
embeddings of the von Neumann algebra M into some other von Neumann algebra .l (generated by all
X () :t > 0). This can be carried out successfully if Q and ¢ are sufficiently nice; this is this is the case,
for example, when X1, ..., X, are g-semicircular variables, in which case Q and ¢ can be taken to be
analytic noncommutative power series.

Let us assume now that 0 takes B = C[X1,..., X,;] to B ® B° and also 0*(1 ® 1) € B (this is
the case, for example, if Xy, ..., X, have polynomial conjugate variables [Voiculescu 1998]). Then
both approaches work to actually give one a stronger statement: one gets a one-parameter family of
embeddings a; : M — R® so that o, (X;) — (X; +1>, Qii#S)> = O(#?). Let us assume for the
moment that Q;; = ;;1 ® 1, so that our estimate reads

lay (X ;) — (X, +1S))l2 = O (). (1-3)

An estimate of this kind was used as a crucial step by Otto and Villani in their work on the classical
transportation cost inequality [Otto and Villani 2000, §4 Lemma 2]; a free version (for n = 1) is the key
ingredient in the proof of free transportation cost inequality and free Wasserstein distance given in [Biane
and Voiculescu 2001]. Indeed, since the law of a;(X ;) is the same as X ;, one obtains after working out
the error bounds an estimate on the noncommutative Wasserstein distance between the laws uy,  x,

and wx,+1s,,.... X, +15,:

We now point out that this estimate is of direct relevance to a lower estimate on dy. Indeed, suppose
that some n-tuple of k x k matrices x, ..., x, has as its law approximately the law of Xi,..., X,
(that is, (x1,...,x,) € (X1, ..., Xn; k, [, &) in the notation of [Voiculescu 1994]). Then (1-3) implies
that by approximating a; (X ;) with polynomials in X1, ..., X,, S1, ..., S,, one can find another n-tuple
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X|,...,x, with almost the same law as X1, ..., X,, and so that ||x;. —(xj+1s;)| < Ct? (here sy, ..., 5,
are some matrices whose law is approximately that of Si, ..., S,, and which are approximately free
from xi, ..., x,). But this means that if one moves along a line starting at xi, ..., x, in the direction
of s1,..., sy, then the distance to the set ['(Xy, ..., X,; k,[, &) grows quadratically. Thus this line is
tangent tothe set I' (X1, ..., X,;; k, [, €). From this one can derive estimates relating the packing numbers
of I'(Xy,...,Xu;k,l,¢)and I'(X; +1S1,..., X, +1S,; k, L, &) which can be converted into a lower
estimate on dy.

In conclusion, it is worth pointing out that the main obstacle that we face in trying to extend the
estimate (1-1) to larger classes of derivations is the question of existence of stationary solutions of (1-2)
for more general classes of functions Q and ¢ (and not, surprisingly enough, the “usual” difficulties in
dealing with sets of microstates).

2. Existence of stationary solutions

2.1. Free SDEs with analytic coefficients. The main result of this section states that a free stochastic
differential equation of the form

dX, = E#dS, — 3&dt

where X; is an N-tuple of random variables has a stationary solution, as long as the coefficients = and
¢ are analytic (that is, they are noncommutative power series with sufficient radii of convergence).

2.1.1. Estimates on certain operators appearing in free Ito calculus. Let f be a noncommutative power
series in N variables. We denote by c ¢ (n) the maximal modulus of a coefficient of a monomial of degree
nin f. Thusif f =3 f; i, Xi --- Xi,, then cy(n) =max;,_j, | fi, i, |. We also write

pr(z) = Zcf(n)z”.

Then ¢ ¢(z) is a formal power series in z. If p is the radius of convergence of ¢ 7, we’ll say that R=p/N
is the multiradius of convergence of f.

We also write

1f1l, =D crmN"p" €10, o00l.
n>0

Note that || f1l, = sup, <y, |¢(2)| (since all of the coefficients in the power series ¢ (z) are real and
positive).

We denote by F(R) the collection of all power series f for which the multiradius of convergence is
at least R. In other words, we require || f|, < oo for all p < R.

Note that F is a complete topological vector space when endowed with the topology such that 7; — T
if and only if |7; — T'||, — O for all p < R.

Let ¥ be a noncommutative power series in N variables having the form

Eﬁl ----- 05 J1seees J’lYil"'Yik®le”'le'

We call ¥ a formal noncommutative power series with values in C(Yy, ..., Y ~)®2. We write cg (m, n)
the maximal modulus of a coefficient of a monomial of the form ¥;, ---Y; ® ¥ ---Y; in'¥. We let
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gb\P (Z’ U)) = Zn,m c'/’(m,n)zmwn' We put

¥, = sup |¢‘P(Z,w)|=¢\P(NP,NP)=Z( > cw(k,l))N"p"e[o,m].

lzl,|lw|<Np n>0 “k+l=n

We denote by %'(R) the collection of all noncommutative power series for which ||¥]|, < oo for all
p <R.

It will be convenient to use the following notation. Let ¢(z1, ..., z,), ¥ (21,...,2,) be two formal
power series (in commuting variables). We say that ¢ < v if all coefficients in ¢, y are real and positive,
and for each ki, ..., k,, the coefficient of z]f‘ . -zﬁ” in ¢ is less than or equal to the corresponding
coefficient in y.

If At is a unital Banach algebra, Y1, ..., Yy €M and ||Y;|| < p forall j, then [|g(Y1, ..., V)l < llgll,
whenever g is in any one of the spaces %(R), or & (R) (here the norm || g(Y1, ..., Y,)| denotes the norm
on .l or on the projective tensor product M®2, as appropriate).

We now collect some facts about power series:

o Let f, g € F(R). Then ¢ye < ¢prepe. In particular, fg € F(R) and || fgll, < fll,llgll,-
e Let f =D fi,..i,Xi -+ Xi, € F(R) and denote by %;; f the formal power series

Dijf = D D GumiOu=j firoin Xigyr -+ Xy ® Xigyy - Xi, Xiy - Xi .
i]...i,, k<l
Since a monomial X; ---X; ® X, --- X could arise in the expression for %;; f in at most r + 1

ways, cg; r(a, b) < (b+ 1)cy(a+ b+ 2). Denote by ¢?f the power series

bs(z, w) = Z(”l + Der(n+m+2)7"w".

n,m

Then ¢g; f < (ﬁf. Since ¢?f (z,2) < ¢3ﬁ (z), we conclude that

19 fll, < sup |$7(2)]
|z|<Np

and in particular %;; f € ¥'(R).
e Let® = Z ®il-~~in§j1-~.imXil oo X,‘n ® le e ij € g/(R), and let
Y = Z‘Piln-in;jlmjmxil . X,‘n (29 le . ij eF.
Consider

PHin® = D Wiy 51,5 Ot i Xy Xy Xy -+ Xy, ® Xy oo Xy X+ X

m e

(In the simple case that ¥ = A® B and ® = P ® Q, where A, B, P, Q are monomials, we have
Y#;,0 = PA® BQ, that is, #;, is the “inside” multiplication on ¥'(R)). Then

cono,m) < D D cylk,r)cel,s),

k+l=nr+s=m
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and hence the coefficient of z"w™ in ¢y, e(z, w) is dominated by the coefficient of z"w™ in
Py (z, w)pe(z, w). Consequently, pyy, o < Pyde and

F#in©ll, < TN, 1091,

In particular, ¥#;,® € ¥'(R). Similar estimates and conclusion of course hold for the “outside”
multiplication W#,,;®, defined by

\P#OMI‘G) = Z Tsl,..‘,sb;ll...lu ®i1...in;j1...ijll T Xta Xi] e Xi,, ® le e ij Xsl et Xsb-

In that case we get pwy,,,0(2, w) < pw(w, 2)pe (2, w) and [V#,u O, < V], 11O,

e Let 7 be a linear functional on the algebra of noncommutative polynomials in n variables, so that
|2 (X, -+ Xi, )| < Rg forall n. Given @ =3 Oy i, jy...j Xiy =+ - Xi, ® Xy -+ - X, € F'(R), assume
that Ry < R and consider the formal sum

(1®17)(0)= Z ( Z ®i1...i,,;j1...jmT(Xj1"'ij))Xil“'Xi,,-

R SR majl ----- Jm

More precisely, we consider the formal power series in which the coefficient of X;, - - - X;, is given
by the sum

Z Oy i jioj T (X - X )
m,jl ,,,, jln

But since |7(Xj, --- X ;)| < Ry, this sum is bounded by the coefficient of z" in the power series
expansion of ¢(z, N Ry) (as a function of z), and is convergent. Thus ¢(1g:)@)(2) < ¢e(z, NRp)
and we readily see that (1 ® 7)(®) is well-defined, belongs to #(R), and moreover

1@ 7)(©)l, <[V,

whenever p > Ry.

e Let f=2 fi,.i,Xi, - Xi, € F(R) and consider the j-th cyclic partial derivative [Voiculescu 1999;
2002b]

n
ijf = Z Zéil:jxilﬂ v Xy Xy Xy

i1...0p [=1

Then we see that ¢g, p < (¢7)" and D; f € F(R).
We now combine these estimates:

Lemma 4. Let © as above be a linear functional on the space of noncommutative polynomials in N
variables satisfying t(X;, ---X;,) < Rj. Let R > Ry and assume that {; € #(R), j =1,..., N,
Y = (¥ij) € MyxnF (R). For f € F(R) let

O =1®1) ( > \P,-k#,-n(wk,-#om(@,;,-f))) =D 19, f.
J

ijk
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Then D?EE.T)(f) € ¥(R) and moreover for any Ry < p < R,

LDy < DNl 1 Wil - sup [ (z)|+22||«:,||p sup |,

ijk lz|<Np lzI<Np

bao(5)(2) < D pw, (2 NRo)w, (N Ro, )¢ (2, NR0>+ZZ¢5, @) (),

ijk

where ¢ (z, w) = 2onmm+Dep(n+m+2)7"w".

For ¢ a power series in z, wy, . . . , w; with multiradius of convergence bigger than p and all coefficients
of monomials nonnegative, let ¢y, ., (2) = ¢(z, wi, ..., wi). Set
- 2
Q¢(Z9 wl,---wk+1)=¢w| ,,,,, wk(za wk+1) and D¢(Za w]""’wk)=az¢(za U)],...,U)k).

We note that @(z, 7) < ¢”(z), and that Q, D and 9 are monotone for the ordering <. It follows that
if xj, A; are some power series with radius of convergence bigger than p and positive coefficients, then
for any ay, by, ...,ar, by > 0and any R < p,

[0“',1@) D" 21 (@)1 QR DA @) -+ D] | Ly — o, i
< [Dk1 (2) D" 21 (2) DKy (2) D" (2) - - D A ] |

z=wi=+=wy =R’
Now define
L@ =2 dyule NRu, (N Ro, 8@ + 3 Z 95,9 ).

ijk
Then we have obtained the inequality

¢n (N Ro) < %" (N Ro),
which we record as:
Lemma 5. Let $4(z) = 2ijk Py (2 NRo)pw,, (N Ro, 2)¢" (2) + % 2. #¢;(2)¢(z) and let T be a trace
so that for any monomial P, |t (P)| < R, n =deg P. Then
T (& ) < 2"¢ 5 (N Ro).

2.1.2. Analyticity of 9*0(X j). Letus now assume that 2= (&, ..., Ey) € F(R). Let (X1, ..., Xy) be
an N-tuple of self-adjoint operators in a tracial von Neumann algebra (M, 7) and assume that || X ;|| < R
for all j. Let & : L>(M) — L*(M) ® L>(M) be the derivation densely defined on polynomials in

Xi,..., Xy by 0(X;)=E;(X1,..., Xy). We assume that 1 ® 1 belongs to the domain of 6* and that
there exists some ¢ € F(R) so that 0*(1® 1) = ¢ (X, ..., Xpn).
Lemma 6. With the assumptions above, there exist {; € F(R), j=1,..., N, so that

(X, ..., Xn) =0"0(X)).

Proof. 1t follows from [Voiculescu 1998; Shlyakhtenko 1998] that under these assumptions, d is closable.
Moreover, for any a, b polynomials in X1, ..., Xy, a ® b belongs to the domain of 6* and

0" (@a®b)=alb+ (1Q@1)[0(a)lb+a(r @ 1)[o(b)],
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where ¢ = (X1, ..., Xny)=0*(1Q1).
Consider now formal power series in N variables having the form

0= Z Oiy,itsjisesistivents Yiy = Yig @ Yjy o Yy @Yy - ¥
We write ¢g(z, w, v) for the power series whose coefficient of z”w"v* is equal to the maximum

TURTN I RN IS SO ST ) TR .
maX{|®l im; J1 Jnit tk| l, ah’l’l’]l: 7Jn,tla :tne{la ,N}}

We denote by & (R) the collection of all such power series for which ¢g has a multiradius of convergence
at least NR.
Let QD?) : F(R) — F’(R) be given by

(s)
gbls Zﬁl ----- i jtaeit Vi Yig @ Yy oo ¥y =
Zﬁl)""ik;jla"wjl Zalﬂzyyll e Yip_l ®Yip+| te Yl ® Y,]l Tt Yj['
p

Then clearly ¢y (2, 2, w) < 0:¢w (2, w) so that QDES)‘I‘ indeed lies in #’(R) if ¥ € ¥ (R).
1
Similarly, if we define for ¥ € ¥ (R), ® € F¥'(R)

1
lI‘#l(}'l)® = Z \Ptl--‘ta,slsmysbG)il~--in;jl‘--jm;kl‘--kpYil e Yin Ytl e Yta ® Ysl e Ysb Y/l e YJm ® Ykl e Ykp’

then ¢y, ,0 (2, 0, W) < Py (z,v)Pe(z, v, w) and in particular lI’#gl)@ € ¥’(R). (Note that #Sl) corre-
sponds tén“multiplying around” the first tensor sign in ©).

Finally, if 7 is any linear functional so that 7 (P) < RgegP for any monomial P and we put

My(¥) = D" Wir i jiosimikrndy Vi o Y, 0 (o Yy, Yoo X)),

then ¢, (v)(z) < ¢w(z, NRo, NRy) and in particular M>(¥) € F(R) once ¥ € F'(R) and Ry < R. In
the foregoing, we’ll use the trace r of M as our functional.
So if we put

10 =MD EH#,)D),
N

then 77 maps ¥ (R) into F(R).
Note that in the case that ® = A ® B, where A, B are monomials, 710 = (1 ® 7)(d(A)) - B.
One can similarly define T, : ¥ (R) — %(R); it will have the property that 7,0 = A(r ® 1)(6(B)).
Lastly, let ¢ € #(R) and let m : #'(R) — F(R) be given by

m(®) = : ®il,-»-,in§j1,---,ijP1 ----- Pr Yil e Yin YPI,---Pr Y./l e ij'

Once again, ¢, (0)(z) < po(z, 2)¢:(2).
Let Q(E)=T1(E)+ T2(E)+m(E). We claim that = (Q(E)) (X1, ..., Xn)=0"(E(Xy, ..., XN)).
Note that if =, is a partial sum of = (say obtained as the sum of all monomials in = having degree
at most n), then Q(E,)(Xy,..., Xn) = 0*(E, (X4, ..., Xn)). Moreover, as n — oo, we have that
Z,(X1,...,Xny) = E(X1, ..., Xy)in L? and also Q(Z,)(X1,..., Xn) = Q(E)(Xy,..., Xy)in L?
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(this can be seen by observing first that the coefficients of Q,(ZE) converge to the coefficients of Q(E)
and then approximating Q(E) and Q(ZE,) by their partial sums).
Since 0* is closed, the claimed equality follows. (|

2.1.3. Existence of solutions. Recall that a process X (t), o X 1(\’,) € (M, 7) is called stationary if its law

does not depend on ¢; that is, for any polynomial f in N noncommuting variables, t ( fx Y), . ¢ 1(\[7)))
is constant.

Lemma 7. Let X g()), o X 1(\(,)) be an N-tuple of noncommutative random variables, Ry > max ||X§.O) |
and R > Ro. Letfj € @(R), Y = (\P,‘j) € MNXN(Q’T/(R)) so that ‘{J,‘j(zl, ey Z]\/)ﬂ< = \Ijj,'(Zl, cey ZN)
for any self-adjoint Z1, ..., Zy.

Consider the free stochastic differential equation

dXi() =V(X1 (), ..., Xy, ....ds™") = L& (X (), ... Xn))dr  (2-1)
with the initial condition X ;(0) = XE.O), j=1,...,n. Here dSt(l), R dS,(N) is free Brownian motion,
and for Qi = Zafl ®bl].‘l e M®M, and Q = (Q) € Myxn(MOM), we write

Q#(le R WN) = (Zailkabilk’ ey ZalNkalNk)
ki

Let A = W*(X%O), cees Xg\(,))) and let 0; : L*(A) — L*(A ® A) be derivations densely defined on
polynomials in X (O), e, X 1(\(,)) and determined by

0 - 0 0
;XM =g2;x?,..., x0
Assume that for all j, 0; X 5.0) € domain 9/ and that
© © ©
X, x) =" araxt™).
i
Then there exists a ty > 0 and a stationary solution X ;(t), 0 <t < ty. This stationary solution satisfies

Xj(1) € W*(X1, ..., Xy, {Sj(s):0<s <1})_)).

We note that in view of Lemma 6, we may instead assume that 1 ® 1 € domain 8;.‘ and

©) (©)

for some (1, ..., ¢{n € F(R), since this assumption guarantees the existence of £; € F(R) satisfying the
hypothesis of Lemma 7.

Proof. We note that, because ¥ and ¢ are analytic, they are Lipschitz in their arguments.

Thus it follows from the standard Picard argument (see [Biane and Speicher 1998]) that a solution
(with given initial conditions) exists, at least for all values of ¢ lying in some small interval [0, #y), 7o > 0.
Now choose #y so that || X ;(¢)[lcoc < Ro < R for all 0 <t < £y (this is possible, since the solution to the
SDE is locally norm-bounded).
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Next, we note that if we adopt the notations of Lemma 4 and define for f € %(R)
LO) =D (1@ ) jickin (Pritous @i ) — 3 D &D; f,
ijk j
then we have that £(%) f € %(R) (here 7, refers to the trace on C(X(¢), ..., X,(¢)) obtained by re-

stricting the trace from the von Neumann algebra containing the process X, for small values of ¢, that is,
7 (P) =1 (P(X1(t), ..., X,(1)))). Ito calculus shows that for any f € F(R),

%r(f(xl(r), XN O | = (@S X, X))

In particular, replacing f with £() f and iterating gives us the equality

dtn
Since &;(X1(0), . .., X,(0)) = 3, 876:(X;(0)),

(L@ (£(X1(0), ..., Xn(0)))) =0

L AORS MOV IESA(CAD I AO RIS MO

for any f € F(R). Applying this to f replaced with £() f and iterating allows us to conclude that

n

d
(OO, XN(t)))‘l:O —0, n=xLl.

Let as before

$p (@) =D ¢, (@ NRpw, (NRo, 8" () + 1 D ¢, ()¢ 2) = a(2)*¢" () + B2)¢ (2),
ijk j
where f£(z) is complex-valued function and a(z) is a complex vector-valued analytic function, both
defined on {z : |z|] < N R}. Moreover, a and f are real for z € R.
Consider the partial differential equation

apx, ) =Fp(x,1), P, 0)=¢;(kx), xeR.

The solution ¢ (x, t) will be real-analytic in time (at least for small values of 7), because the equation
is elliptic. By Lemma 5, we conclude that

=|@ o vro. )| =

/¢ (NRo, 1)|,_,|-

oft(f(X1(0), ..., Xn @),
Hence, since all derivatives of 7 (f(X(t)), ..., f(Xn(¢))) vanish at zero,
[z (f(X1(9), ..., Xn () — (£ (X1(0), ..., Xn(0)))]
| [ o oo @
0 0 t=r

<c / / @ ¢(NRo,1)| < (NRo,s) — Pa(NRo, s),
0 0 r=r
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where P, is the n-th Taylor polynomial of ¢ at zero. Since ¢ is real-analytic in s, the right-hand
side of the equation goes to zero as n — oo for s in some interval including zero. Thus the function
s = t(f(X1(s), ..., Xn(s))) is constant and so the solution is stationary. g

We note that once the Equation (2-1) has a stationary solution on a small interval [0, #y), then it of course
has a stationary solution for all time (since the same lemma applied to X, > guarantees existence of the
solution for up to 3#y/2 and so on). However, we will not need this here.

3. Otto—Villani type estimates

The main result of this section is an estimate on the noncommutative Biane—Voiculescu—Wasserstein
distance between the law of an N-tuple of variables X = Xi,..., Xy and the law of the N-tuple
X + /1 Q#S, where S=(S, ..., Sy) is a free semicircular family, Q € My .y (L*(W*(X1, ..., Xn)®?))
is a matrix, and for Q;; = Zk A(];) ® ng) we denote by Q#S the N-tuple (Y1, ..., Yy) with

i ®Bij
® g k)
Vi=2 D ASBy

j ok

The sum defining Y; is L? convergent; in fact, the L? norm of Y; is the same as the L? norm of the
element
(k (k
D2 A ®BY.
ik
The estimate on Wasserstein distance (Proposition 8) is obtained under the assumptions that a certain
derivation, defined by 6(X;) = (Qi1, ..., Qin) € (LZ(W*(XI, e, XN)®2)N is closable and satisfies

certain further analyticity conditions (see below for more precise statements). Under such assumptions,
the estimate states that

dw (X, X +/10#S) < Ct.

The main use of this estimate will be to give a lower bound for the microstates free entropy dimension
of X1,..., Xy (see Section 5).

3.1. An Otto-Villani type estimate on Wasserstein distance via free SDEs.

Proposition 8. Let = € My n(F(R)), M = W*(X1, ..., X)) and let 0; : L* (M) — L*(M ® M) be
derivations densely defined on polynomials in X1, ..., Xy and determined by

0;(X))=Eji(X1,..., Xn).
Assume that for all j, 1 ® 1 € domain 0" and that there exist {1, ..., {n € F(R) so that
(X, ..., Xy)=0;(1®1), j=12,...,N.

Then there exists a 11, factor M = M x L(F~) and a ty > 0 so that for all 0 < t < ty there exists an
embedding o, : M = W*(Xy, ..., Xy) = M and a free (0, 1)-semicircular family Sy, ..., Sy € M, free
from M and satisfying the inequality

o (X)) = (X; +VIEX1, ..., Xp)#S) |, < C1, (3-1)
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where C is a fixed constant. Furthermore, a;(X;) € W*(X1,..., Xy, S1,..., SN, {S}}jzl), where
{S}};’il are a free semicircular family, free from (X1, ..., Xy, S1,..., Sn).
If A can be embedded into R®, so can M.

In particular, the noncommutative Wasserstein distance of Biane—Voiculescu satisfies

dw( (X)), (Xj+VIEX, ..., Xn#S), ) < Cr.

Proof. By Lemma 6, we can find &y, ..., ¢y € F(R) so that &; (X4, ..., Xy) =0%0(X)).

Let M= W*(Xl, e XN, {S1G8), ..., Sh(s):0<s < t}), where S (¢) is a free semicircular Brownian
motion. Let X;(¢) be a stationary solution to the SDE (2-1) (see Lemma 7). The map that takes a
polynomial in X1, ..., Xy to a polynomial in X;(z), ..., Xn(¢) preserves traces and so extends to an
embedding a, : M — Jl. By the free Burkholder—Gundy inequality [Biane and Speicher 1998], it follows
that for0 <t <y <1

1X;(t) — X;0)] < C1/t+ Cat < C3/1,

where C; = SUp; 4, 12(X1(), ..., Xn(@)] <00, C2 =max; SUp; -y, € (X1, ..., Xn ()]l
Furthermore,

X,-(r)—xj«)):/otE(Xl(s),...,XN(s»#de(s)—/Otfj(xus),...,XNn(s))ds
:/Ot E(X1(0), ..., Xy (0)#dS;(s)
—/OZ[E(Xl(O), XN 0) = EX(8), ..., Xn(5))]#dS; ()
—/Ot Ei(Xq(s), ..., Xn(s))ds.
By the Lipschitz property of the coefficients of the SDE (2-1), we see that

IEX1(s), ..., Xn($)) — E(X10), ..., Xy (0)]| = ij?lX”Xj(s) —X; () < K'Vs.

Combining this with the estimate [|;(X(7), ..., Xy ()| < K” we may apply the free Burkholder—
Gundy inequality to deduce that

t 1/2 t
1X(6) — (X;0) + E(X1(0), - .., X (0)#S; ()] < / (K'V5)ds|  + / K"ds| < ct.
0 0
Thus it is enough to notice that || - |, < || - || and to take S; = %Sj (1), which is a (0, 1) semicircular
element.

If M is R”-embeddable, we may choose Ml to be R”-embeddable as well, since it can be chosen to
be a free product of M and a free group factor.

Finally, note that X () € W* (Xl, L XN, {Si(s):0<s < t}?’zl) by construction. But the algebra
w* ({S i(8):0=<s< t}) can be viewed as the algebra of the Free Gaussian functor applied to the space
L?[0, 1], in such a way that S;(s) = S([0, s]). Then W*({S;(s):0<s <1}) CW*(S1, ..., S, {S}ker(j))
where {S; : k € I(j)} are free semicircular elements corresponding to the completion of the singleton set
{fl/z;([ob,]} to an orthonomal basis of L2[0, 1].
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The estimate for the Wasserstein distance now follows if we note that the law of (a, (X J-))?’: | 1s the
same as that of (X j)i.vzl; thus (X (t))?/:1 U(X; + NG E#S)?/:1 is a particular 2N -tuple with marginal
distributions the same as those of (X j)y: yand (X; + Jt E#S)?’: 1» S0 that the estimate (3-1) becomes an
estimate on the Wasserstein distance. O
Remark 9. Although we do not need this in the rest of the paper, we note that the estimate in Proposition

8 also holds in the operator norm.

We should mention that an estimate similar to the one in Proposition 8 was obtained by Biane and
Voiculescu [2001] in the case N = 1 under the much less restrictive assumptions that 2 =1 ® 1 and
1 ® 1 € domain 0* (that is, the free Fisher information ®*(X) is finite). Setting Z;; = J;;1 ® 1 we have
proved an analog of their estimate (in the N-variable case), but under the very restrictive assumption
that the conjugate variables 0*(Z) are analytic functions in X1, ..., X. The main technical difficulty
in removing this restriction lies in the question of existence of a stationary solution to (2-1) in the case
of very general drifts £.

4. Applications to g-semicircular families

4.1. Estimates on certain operators related to q-semicircular families.

4.1.1. Background on q-semicircular elements. Let Hg be a finite-dimensional real Hilbert space, H
its complexification H = Hr ®r C, and let F,,(H) be the g-deformed Fock space on H [Bozejko and
Speicher 1991]. Thus
Fy(H)=CQa P H®",
n>1

with the inner product given by

(E® @& O D ®Ln) =0=m D 4" [[(& Griin)s
j=1

TEeS,

where i (z) =#{(i, j):i < j and 7 (i) > 7 (j)}.
We write HS for the space of Hilbert—Schmidt operators on F,(H). We denote by = € HS the

operator
2=2.4"Pn

where P, is the orthogonal projection onto the subspace H®" C F,(H).

For h € H,letl(h): F,(h) — F,(H) be the creation operator, [(h)({i R - ® &) =h®&E Q- &,
and for i € Hp, let s(h) =[(h) +1(h)*. We denote by M the von Neumann algebra W*(s(h) : h € Hp).
It is known [Ricard 2005; Sniady 2004] that M is a I1I; factor and that 7 = (-Q, Q) is a faithful tracial
state on M. Moreover, F,(H) = L>(M,7)and HS = L*>(M, 7) @ L*(M, 7).

Fix an orthonormal basis {h,-}f.\’:1 C Hr and let X; =s(h;). Thus M = W*(Xy, ..., Xy), N =dim Hg.
Lemma 10 [Shlyakhtenko 2004]. For j =1,..., N, let 0; : C[Xy, ..., Xy] — HS be the derivation
given by 0;(X;) =0i—;E. Let 0 : C[ X1, ..., Xy] — HSN be given by 0 =0, ® - - - ® Oy and regard 0 as
an unbounded operator densely defined on L*>(M). Then:

(1) 0 is closable.
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(ii) If we denote by Z the vector 0®--- @ Po®---®0 € HSY (nonzero entry in j-th place, Pq is the
orthogonal projection onto CQ € F,(H)), then Z; is in the domain of 0* and 0*(Z;) = h;

As a consequence of (ii), if we let 0 be as in the lemma, we have {; =0*(Z;) € C[X1, --- , Xy] CF(R)
for any R.

4.1.2. = as an analytic function of X1, ..., X,,. We now claim that for small values of ¢, the element
Eel*(M )®2 defined in Lemma 10 can be thought of as an analytic function of the variables X1, ..., Xx.
Recall that #; € H is a fixed orthonormal basis and X ; =s(h;), j=1,..., N thus form a g-semicircular
family.

Lemma 11. Let W;, _; be noncommutative polynomials so that
11, ,t,,(Xla R ] XN)Q = h’il ® ttt ®hin.

Then the degree of W;, . ; is n, and the maximal absolute value c,(f) of a coefficient of a monomial

Xj - Xj,k<n,inW,; _,; satisfies

1 n—k
C(”) < 2n—k )
ko= 1-1q|

Furthermore, |W;, .., ,nlle(M) 2"(1—|gh™"

Proof. Clearly, cn = 1. Moreover (compare [Effros and Popa 2003])

(where * denotes omission). So the degree of W;, ; is n and the coefficient ¢, of a monomial of degree
kin W;, _; isat most the sum of a coefficient of a degree k — 1 monomial in W;, _; and > =2 q’ 2|k il
where k; is a coefficient of a degree k monomial in W, ein® By induction, we see that

™ < = 1)+Z|q|j 2,(0-2)
j=2

n—k
= 2n_k_z(l—1|q|) * zn_k_z( ) Slal

j=0

_ 2nk2|:(;)n—k + (;)n—k—z;}
1—1q| 1—1q| 1—1q|

< pnk=2, Z(L)H < gn—k(;)”"‘,
- =7 \i-gl

as claimed.

The upper estimate on || W, . follows in a similar way. O

2
,in ||L2(M)
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Lemma 12. Let {& : k € K} be a finite set of vectors in an inner product space V. Let I be the matrix
k.1 = (¢k, &1). Assume that I is invertible and let B = T ~Y2. Then the vectors

a=Y Bu&
k

form an orthonormal basis for the span of {& : k € K}. Moreover, if 1 denotes the smallest eigenvalue
of I', then | By ;| < i_l/zfor eachk,|.

Proof. We have, using the fact that B is symmetric and BI'B = I: ({7, (1) = (Zk’k, By .1k, Br ) =
2k BiiBe Tk = (BT B) .y = 6=y 0

Lemma 13. There exist noncommutative polynomials p;, i in X1, ..., Xn so that the vectors

Piryin X1s o, X)QEY

,,,,,

o
Lyeensin=1
Moreover, these can be chosen so that p;, . ;. is a polynomial of degree at most n and the coefficient

of each degree k monomial in p is at most (1 —2|q|)™/*(2N)"*(1 — |g])*27*.

are orthonormal and have the same span as {W;, i,

Proof. Consider the inner product matrix

o= Wi Wi 1Y

iseesiny 1o jn=1"

Dykema and Nica [1993, Lemma 3.1] proved that one has the following recursive formula for I',.
Consider an N"-dimensional vector space W with orthonormal basis e;, . ; , i1, .. i,, ef{l,...,N},
and consider the unitary representation m, of the symmetric group S, givenby o -¢;, . = Ciytyriom)
Denote by (1 — j) the action (via 7,,) of the permutation that sends 1 to j, kto k—1 for 2<k<j,and
ltolforl>jonW.LetM,=3"_ ;4’7" (1 - j)€End(W). Then I' is the identity N x N matrix,
and

= (1 ® 1—‘n—l)jwna
where 1 ® T, acts on the basis element e, __; by sending it to > (Tu=1)j...ju. kavwooskn € kas..rk
and I acts on the basis elements by sending e, j, 10 >4, ¢ (Tn)j. . ju. k.. ky€hy...k,- They then
proceeded to prove that the operator M,, is invertible and derive a bound for its inverse in the course of

proving [Dykema and Nica 1993, Lemma 4.1]. Combining this bound and the recursive formula for I,
yields the following lower estimate for the smallest eigenvalue of T',;:

1 1—|qlf | R— A
Cp = - (_1) |Q| )
(i) = (a2

(1—|q|(1_k§'q' )) - |q|)"/2( g"")
Z(l—llql(l_lk]:ql))n:((i:—lzclfll)lz)n'




LOWER ESTIMATES ON MICROSTATES FREE ENTROPY DIMENSION 135

Thus if we set B =T, 1 2, then all entries of B are bounded from above by ¢, 2 Thus if we apply
the previous lemma with K = {1, ..., N}" to the vectors &, i, = W;,,..i;,Q, we obtain that the vectors
é’i:ZBj,iij’ iekK

jeK

form an orthonormal basis for the subspace of the Fock space spanned by tensors of length n.
Now for i = (iy,...,iy) € K, let

pi(Xi,....,Xn) = Z B iW;(X1,...,Xn).
JEK

Then ¢; = p; (X1, ..., Xn)Q are orthonormal and (because the vacuum vector is separating), the poly-
nomials {p; : i € K} have the same span as {W; :i € K}.

Furthermore, if a is the coefficient of a degree kK monomial  in p;, then a is a sum of at most N" terms,
each of the form (the coefficient of r in W;)B; ;. Using Lemma 11, we therefore obtain the estimate

2N
(1—2lgD!/?

We now use the terminology of Section 2.1.1 in dealing with noncommutative power series.
Let Ro=2(1—1|g))"!' >2(1 —¢)~' > |IX;|. Thenif a > 1, p = p;,..;, is as in Lemma 13, and ¢,
is as in Section 2.1.1, then the coefficient of zX, k < n in ¢p is bounded by

2N S 2No. " -,
((1—2|q|>1/2) Ko S((1—2|qr|)1/2) (@NRo) ™.

In particular for any p < a Ry,

2N(X n 2N0€ n 1
I1Piv,.inllp < (—) (aN Ry) *N*pk < ( ) .
e\ (1 =211 ; (1=2lg)'2) 1—=p/(aRo)

Lemma 14. Let q be such that |q| < (4N3 +2)~". Then:
(a) The formula

E(Y],...,YN):an Z pil ..... i,l(Yl""ayN)®pi| ,,,,, in(Yla"'ayN)
n i

n
la] < N2 (1 — |g)~0 = ( ) 2751 — IgD*. O

defines a noncommutative power series with values in C(Y1, ..., Yn)®? with radius of convergence
strictly bigger than the norm of a q-semicircular element, | X ;|| <2(1 — q)~ N

(b) If Xy, ..., XN are g-semicircular elements and E is as in Lemma 10, then E = 2(Xy, ..., Xy)
(convergence in Hilbert—Schmidt norm, identifying HS with L>(M) ® L*(M)).

Proof. Clearly,

YUY ST PO -y (RN . S— (it |
Piretn S P0eetel =Wt =\ (1= 20gD)'P ) (U= p/@Ro)? ~ " \1=2Ig]

for any p < aRo, where Ry =2(1 —|q))~' > [ X;].
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Thus

4N%a? 4N3a|q]
121, = K ( ) lgI"N" ( )
’ P; 1-2lq] Z 1-2lq]
which is finite as long as p < a Ry and the fraction in the sum in the right is less than 1. Thus as long as
4N3|g| < 1—2|q|, that is, |g| < (4N3 +2)~!, we can choose some a > 1 so that the series defining =
has a radius of convergence of at least a Ry > || X ||

For part (b), we note that because || - [|z2(a) < Il - |» and because of the definition of the projective
tensor product, we see that

I-las < T pmem

on M®M. Thus convergence in the projective norm on M®M guarantees convergence in Hilbert—
Schmidt norm. Furthermore, by definition of orthogonal projection onto a space,

E=Dq"Pu,

where P, = Zil ..... iy Pityoosin ® iy = =2"(X,, ..., X y) are the partial sums of = (X1, ..., Xy) (here

we again identify HS and L>® L?). Hence Z = Z(X1, ..., Xy). O

5. An estimate on free entropy dimension

We now show how an estimate of the form (1-3) can be used to prove a lower bound for the free entropy
dimension dy.

Recall from [Voiculescu 1996; 1994] thatif X, ..., X, € (M, t) is an n-tuple of self-adjoint elements,
then the set of microstates I'r(X1, ..., X,; [, k, ¢) is defined by

TR(X1s . Xl k, &) = {(xl,...,xn) e (M%) : |x;]| < R and

|T(p(X15 . >Xn))_ (l/k)Tr(p(X], :xl’l))| <é&
for any monomial p of degree < l}.

If R is omitted, the value R = oo is understood. The free entropy is defined by

1
x (X1, ..., Xp) = sup 1nf hmsup(k— logVol(Tr(X1, ..., Xn; L, k, 8))+glogk).

Le koo
The set of microstates for X1, ..., X, in the presence of Y1, ..., Y, is defined by
FR(Xl,...,X,,:Y1,...,Ym;l,k,s)z{(xl,...,xn):H(yl,...,ym)
S't' (xla""xnsyls""ym)EFR(Xls"',Xn,Yla"'aYm;l,kag)}'

The corresponding free entropy in the presence is then defined as by

X(X],...,Xn:Yl,...,Ym) !
= sup inf hmsup(k— logVol(T' (X1, ..., Xn : Y1,..., Yi; l,k,s))—i—%logk).

R Lt koo
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The supy, is attained [Belinschi and Bercovici 2003]; in fact, once R > max; ;{||X;l, [ Y]}, we have
XX, X YY) = (XL Xt Y, ).
Finally, the free entropy dimension dy is defined by

X tS1,..., X tS,:S1,...,S
50(X1,...,Xn):n+limsup)(( 1+ /15 WIS 1 S )
t—0 |10gt|

b

where Sy, ..., S, are a free semicircular family, free from X, ..., X,,. Equivalently [Jung 2003a] one
sets
Ks(X1, ..., X,) =inflimsup i log Ks(T'oo (X1, ..., Xni k, 1, €)),
&l koo k2
where K5(X) is the covering number of a set X (the minimal number of J-balls needed to cover X).
Then

Ki(Xq,..., X
50(X1,...,Xn):hm3upu
t—0 [log ]
Lemma 15. Assume that X1, ..., X, € (M, 1), Tjx € W*(X1, ..., X)) @ W*(X1, ..., Xn)° are given.

T frd . —di P T e T LZ(M®M0)
Set S =3 Tjx#Sk. Let n = dimygypo | span MS{ M +---+MS M

Then there exists a constant K depending only on T so that for all R > 0, a > 0, t > 0, there are ¢’ > 0,
I'>0,and k' > 0so thatforall0 <e <é&',k>k',andl >1',and any (x1,...,x,) €T (X1, ..., Xn; k, 1, €)
the set

RS, ST [ (aye ) S, o, Ss ko L, e) =

{(yl,...,yn):El(sl,...,sn)s.t. Vs e ooy Vs X1y eovs Xny Sly.vvsSy) €
TreSIT ST Xy, X, St Sk, L e)}

can be covered by (K/t)(”_”J“")k2 balls of radius t*.

Proof. By considering the diffeomorphism of (M}%,)" given by (a1, ..., a,) — ((1/t)ay, ..., (1/t)ay),
we may reduce the statement to showing that the set

TSI, ST | (as s xa) s S1y . Sus kL e)

can be covered by (C/ t)("_'”‘")k2 balls of radius ¢.
Note that 7 is the Murray—von Neumann dimension over M ® M? of the image of the map

(Cla--->(n)'_)(ClTa"'sé‘rzw):

where ¢ € L2 (M) ® L>(M), M = W*(X1, ..., X,). Thus if we view T as a matrix in M, x,(M ® M?),
then 7 ® 7 @ Tr(E(o) (I —T)*(I —T))) = n (here Ex denotes the spectral projection corresponding to
the set X C R).

Fix a > 0.

Then there exists Q € M,,»,,(C[ X1, ..., Xn]®2) depending only on 7 so that || Q;; — (I —T);;ll2 <t/(2n)
(here we view Q as a matrix whose entries are noncommutative functions in » indeterminates; the entries
of Q are in the space ¥'(oc0) in the notation of Section 2.1.1).
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Set S? = 3", Qji#Si. Then

In particular,
so that

t®T @Tr(E,2(Q*0)'*(X1,..., X0) = 1 @1 QTr(Ejy(I — T)*(I = T)) = n — 1a.
Thus for [ sufficiently large and ¢ > 0O sufficiently small, we have that if
Oy e yn) € TR o ST ety oo X)) 281, oy Sk, L ),
then there exist sy, ..., s, such that
(StyveesSny X1y eeesXn) €ETR(ST, ooy Sny X1y oo Xy ky 1, €)

and

By approximating the characteristic function yjo,; /2] with polynomials on the interval [0, | Q (x1, . . ., x)/]
(which is compact, since ||x || < R), we may moreover assume that / is large enough and ¢ is small enough
that

1
ﬁTr®Tr®Tr(E[O,,/z](Q*Q)I/z(xl, e xn)) >n—a.

Denote by ¢ the map

(S1y...,8p) > (le(xl ,,,,, xn)’ o an(xl,...,xn)).

Let R; = max; IISJI-_TIIZ + 1. Assume that ¢ < 1. Then ¢ : (M{%,)" — (M}$,)" is a linear map, and
since ||s; ||§ < 1+4¢ < 2, we have the inclusion

Tr(STT, ST G, o x0) 281, -, Sus Ky L) € Ni(9(B(2)) N B(RY)),

where B(R) the a ball of radius R in (M;$,)" (endowed with the L? norm) and N, denotes a -
neighborhood.

The matrix of ¢ is precisely the matrix Q(xy, ..., x,) € My n (M )22

Let S be such that fnk? eigenvalues of (¢*¢)'/? are less than Ry. Then the ¢-covering number of

¢ (B(2)) N B(R)) is at most
R, (1—p)nk> 2R, pnk?
7))

Let Ry =1/2, so f = (n — a)/n. We conclude that the 7-covering number of
Tr(SI7 ST [ Gy x) £ Sty e, S ku L e)

is at most (K / t)(”_’7+“)k2, for some constant K depending only on Rj, which itself depends only on 7.
O



LOWER ESTIMATES ON MICROSTATES FREE ENTROPY DIMENSION 139

Theorem 16. Assume that X1, ..., X, € (M, 1), S1,..., S, {S; : j € J} is a free semicircular family,
free from M, Tjx € W*(X1, ..., X,) @ W*(Xy, ..., Xn) are given, and that for each t > 0 there exist
Yj(t) € W*(Xl, o Xu, Sty oo, Sa, {S}}jej) so that:

e the joint law of(Y(t), e Y,ft)) is the same as that of (X1, ..., X»n),
o if we set SjT = Zk T #S and ZJ([) =X;+ tSjT, then for some ty > 0 and some constant C < 00
independent of t, we have ||Z§t) — Y;t) 2 < Ct? forallt < t.
Let M = W*(X4, ..., X,) and let

2

L
n:dimM®M0(spanMs{M+- T MSTM )

Assume finally that W*(X1, ..., X,) embeds into R®. Then oy(X1, ..., X»n) > 1.
Proof. Let T : (M ® M°)" — (M ® M°)" be the linear map given by

T(Yy,...,Y,) = (z TihYe, ..., > Tnk#Yk)
k k

(here, as before, we identify (M ® M°)" with the linear span of MS\M + --- + MS, M via the map
(Ty,...,T,)— (S no...,8 T")). Then 7 is the Murray—von Neumann dimension of the image of 7', and
consequently
n=n—dimyg.kerT.

Let ¢ be fixed.

Since Y j(t) can be approximated by noncommutative polynomials in Xy,..., X,, Si,...,S, and
{S;. : j € J}, for any ko, &9, lp sufficiently large we may find k > kg, [ > Iy, ¢ < g9 and Jy C J finite
so that whenever

@1azn) €TR(X+1S] L Xy 418y S0, S ASS Y jesi koL €),

there exists
(yb ~~'3yn) S 1—‘R(A)(b "',Xn;k510580)
so that

lyj = zjlla < C*. (5-1)

For a set X C (M;5;)" we’ll write K, for its covering number by balls of radius r.

Consider a covering of I'r(X| +¢S1,..., X, +1S,:S,..., S, {S}}jGJO; k, 1, ¢) by balls of radius
(C +2)1? constructed as follows.

First, let (B;)qes be a covering of Tr(X; + ¢S], ..., X, +1S] : Si,...., S, {85} jess ks o, €0) by
balls of radius (C + 1)72. Because of (5-1), we may assume that

|I| S KIZ(FR(Xla --',Xn;k,l: 8))

Next, for each a € I, let (xl(a), ..., x\") € B, be the center of B,. Consider a covering (C/(),“) el
of Tr(rSI=T, ., eSIT [ (69, x\®) 281, ..., Sus k, 1, &) by balls of radius 2. By Lemma 15, this
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covering can be chosen to contain |J,| < (K/ 1)"~" balls, for any 5’ < 7. Thus the sets
(Bo+Cy racl, ey,
each of which is contained in a ball of radius at most (C + 2)t2, cover the set
Tr(Xi+1S1, .., Xa+1S0: 81, ..., Sus k, Lo, €9).
The cardinality of this covering is at most

F@2 k) <|I|-sup |yl < Kp(Tr(X1, ..., Xni ko1, ) - (K£)" ™",
(24

It follows that if we denote by V (R, d) the volume of a ball of radius R in R?, we find that
VOl(Tr(X1+ 181, ., Xy + 18051, .0, Suy {SGYjen)) < f(2, k) - V((C +2)1, nk?),

so that if we denote by K,2(X1, ..., X,) the expression

1
inflimsupﬁlogKtz(F(Xl, Xk, 1 g))

&l koo

and set C’ =log(C + 2), we obtain the inequality

1Enlf lilfr_l)gpélogVoll“R(Xl 181, X+ 180 St S, {ST Y jeses ko L €)
<limsup,_, ., log f(t%, k) 4+ 2nlogt +log(C +2)
<Kz(X1,..., X))+ @ —n)log Kt +2nlogt +C’
=Ko (X1,..., X))+ (' +n)logt + (5 —n)logK +C'.

By the freeness of {S}}jej and {Sq, ..., Sy, X1, ..., Xy}, the lim sup on the right-hand side remains the
same if we take Jy = &. Thus

){R(Xl—i-l‘Sl,...,Xn—l-tSnISl,...,Sn) 5K,z(Xl,...,X,,)—I—(n/—l—n)logt—i—C”.

If we divide both sides by | log¢| and add n to both sides of the resulting inequality, we obtain

Xy 4181, X418, 81, 8)  Ka(Xi.....X log 1

p 4 ZRKFLS) n om0 n) KX QNP LI
| logt| | logt| | logt|
Ke(X1, ..., Xpn) , log ¢

=2 g2 T g 1

Taking supy and lim sup,_, ; and noticing that log# < 0 for ¢ < 1, we get the inequality
So(X1s..r Xn) <200(X1, ..., X)) —(+n)+n=20(X1,..., X,)— 7.
Solving this inequality for do(X1, ..., X,;) gives finally
o X1,...,Xn)>17.

Since #' < n was arbitrary, we conclude that dy(X1, ..., X,) > 7 as claimed. (|
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Corollary 17. Let (A, 1) be a finitely-generated algebra with a positive trace t and generators X1, . ..,
X, and let Der,(A; A ® A) denote the space of derivations from A to L>(A® A, t ® t) which are L?
closable and so that for some Z; € ¥ (R), ¢ € F(R), R > max; | X[, 0* (1 ®@1) =&(Xy, ..., X,) and
0(X;)=EZ;(X1,..., X,). Consider the A,A-bimodule

V={0(X1),...,0(Xy)): 6 €Dery(A; AQA)} CL*(A® A, T ®@1)".
Assume finally that M = W*(A, t) C R“. Then
S0(X1, ..., Xp) > dimy g0 VE ASATOD"

Proof. Let P: L>(A® A, 1 ®1)" — V be the orthogonal projection, and set v i =PO,...,1®1,...,0)

with 1 ® 1 in the j-th position. Let v(k) (vgl;), . (k)) € LZ(A ® A)" be vectors approxnnatlng v

and having the property that the derlvatlons defined by 5(X )= vy ® lie in Der,. Then

= dimy;g 0 Span Az)gk)A +otA0PA S dim ;g0 V

as k — oo. Now for each k, the derivations J; : A — L>(A® A) so that 0j(X;) = v(k) belong to Der,.
Applying Lemma 6 and Proposition 8 to 7;; = v( ) and combining the conclusion with Theorem 16 gives

50(X1,...,Xn) > Nk

Taking k — oo we get
5()(X1, ey Xn) > dlmM®Mr) V,

as claimed. U
Corollary 18. For a fixed N, and all |q| < (4N3+2)7', the g-semicircular family X1, ..., Xy satisfies
q’N
50(X1,...,XN)> lal’ldé()(Xl,...,XN)ZN 1——F).
1—¢g2N
In particular, M = W*(X1, ..., Xy) has no Cartan subalgebra. Moreover, for any abelian subalgebra

A C M, L>(M), as an s, 4-bimodule, contains a copy of the coarse correspondence.

Proof. Let 0; be a derivation as in Lemma 10; thus 6;(X ;) = 6;—; Z, as defined in Lemma 10. Then for
lgl < (4N3+2)~!, Lemma 14 shows that §; € Der,. Then Theorem 16 implies that

50(X1, e, XN) > dimM®M” ZME,‘M,

M=W*(Xy,...,X,). Itis known [Shlyakhtenko 2004] that for q2 < 1/N (which is the case if we make
the assumptions about ¢ as in the hypothesis of the corollary), this dimension is strictly bigger than 1
and is no less than N(1 —¢>N(1 —g>N)™1).

The facts about M follow from [Voiculescu 1996]. O

For N =2, (4N3+2)~! = 1/34. Thus the theorem applies for 0 < g < 1/34 =0.029.. ... Our estimate
also shows that dp(Xq, ..., Xn) > N asqg — 0.
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Corollary 19. Let T be a discrete group generated by g1, . .., g, and let V.C C(T', €’T) be the subset
consisting of cocycles valued in CT' C €T. If the group von Neumann algebra of T can be embedded
into the ultrapower of the hyperfinite 11, factor (for example, if the group is sofic), then

50(CF) > dimL(r) ‘7
Proof. Any such cocycle gives rise to a derivation into CI"®? by the formula

a(y)=cy)®y "

Then 6*6(y) = ||c(y)||%y € CI'. Moreover, the bimodule generated by values of these derivations on
any generators of CI" has the same dimension over L(I')®L(I") as dimz ) V. O

For certain R embeddable groups (for example, free groups, amenable groups, residually finite groups
with property T, more generally embeddable groups with first L? Betti number ﬁl(z) = 0, as well as
groups obtained from these by taking amalgamated free products over finite subgroups and passing to
finite index subgroups and finite extensions), V is actually dense in the set of £2 1-cocycles. Indeed, this is
the case if all £ derivations are inner (that is, ﬁfz) (I') =0). Moreover, it follows from the Mayer—Vietoris
exact sequence that amalgamated free products over finite subgroups retain the property that V is dense
in the space of £% cocycles. Moreover, this property is also clearly preserved by passing to finite-index
subgroups and finite extensions. So it follows that for such groups I', do(T") = ﬁl(Z)(F )+ ,Béz)(F) -1
(compare [Brown et al. 2008]).
It is likely that the techniques of the present paper could be extended to prove the following:

Conjecture 20. Let I" be a group generated by g1, ..., g, and assume that L(I") can be embedded into
R®. Let V. C £*(T')" be the subspace {(c(g1), . .., c(gn)) :c:T = €>(I') 1-cocycle}. Let Py : >(T)" — V
be the orthogonal projection, so that Py € My,.,,(R(I")), where R(I") is the von Neumann algebra gen-
erated by the right regular representation of the group.

Let A C R(T") be the closure of CT' C R(I') under holomorphic functional calculus, and let P, € s
be any projection so that P, < Py. Then 6o(I') > Try, .., @Trr)(Po).

Note that with the notations of the Conjecture, Try, , ® g (Py) = ,81(2)(F) — ,Béz) () +1=0%(1T).

It should be noted that the restriction on the values of the cocycles (CT rather than £2T") comes from
the difficulty in the extending the results of Proposition 8 to the case of nonanalytic = (though the term
0*6(y ) continues to be a polynomial even in the case that the cocycle is valued in £2(T") rather than CT").

Appendix: Otto-Villani type estimates via exponentiation of derivations

Let M = W*(Xy, ..., Xy), where Xy, ..., Xy are self-adjoint.
Let us denote by ¢; the vector (0,...,0,1®1,0,...,0) € [L*(M, r)®2]N (the only nonzero entry is
in the j-th position). One can realize a free semicircular family of cardinality N on the space

H — LZ(M, ‘L')@@ [(LZ(M, ‘L’) Q_QLZ(M, ‘L'))@N]®Mk'
k>1

using creation and annihilation operators S; = L; + L}, where

Lié=¢(®ud.
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Then for ¢ € W*(M) ® W*(M), the notation S, makes sense with Sy, = S;, aS;b+b*S-a* = Surpipra
and [[Sgll2 = I l2-
Let A=Alg(X;,...,Xy). Fora,be A® Aand j=1,..., N write

(a @b)#S = aSh.

Proposition 21. Letd: A — Vo =[W*(M, 7)) ® W*(M, 7)1®N c V =[L*(M, 1) ® L>(M, 7)1®N be a
derivation. We assume that for each j, {; is in the domain of 0* : V — L*(M, 1) and that &(a*) = (8(a))*,
where % : L>(M) ® L>(M) is the involution (a ® b)* = b* ®a*. Let Sy, S, . .. be semicircular elements,
free from M.

Assume that 3(A) C (A ® A)®N and also that 6*(1 ® 1) € A.

Then there exists a one-parameter group a, of automorphisms of M « W*(S1, ..., Sny) =M = L(Fy)
so that AU{S; : 1 < j < N} are analytic for o, and

d d . ,
(@ |t:0: Sew forallac A, ai(S)| =-0"@) forj=12....

In particular,
12 12
a @) 1= (a - 36*(6(a))) +10(@) — F(1©2+38 )@)€ H.

Proof. Let B be the algebra generated by A and Sy, ..., Sy in M = W*(A, ) % L(Fy).

Let P, : V — L?(A ® A) be the j-th coordinate projection, and let & i1 A— A® A be given by
8]‘ = Pj o0.

Let Vi, ..., Vy € B be given by

V=" 0u(X)#Sk = Sacx,)s ji=1,...,N.
k

Let Vy41, ..., Voy € B be given by
VN+k=—a]f(1®1)=—5'*(§k), k=1,...,N.

Then (Vi,...,Voy)€BC L?*(B, 7) is a noncommutative vector field in the sense of [ Voiculescu 2002a].
It is routine to check that this vector field is orthogonal to the cyclic gradient space.
We now use [Voiculescu 2002a] to deduce that there exists a one-parameter automorphism group a;
of Ml = W*(B, 7) such that
d
_at
dt

and moreover that all elements in B are analytic for a,. In particular, we see that

d
X‘ ‘ = i f .:1,..., 5 — == f :19"'5 B
(X}) o V; forj N dtat(Sk) - Vi fork N

d

Eat(xj)’[:() = Soxxps

d2

TSa(Xp| | 1=0(Sx,) = =0 @(X)) — (182 +0® DE(X,)),

as claimed. O
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Example 22. We give three examples in which the automorphisms a, can be explicitly constructed. The
first is the case that Xy, ..., Xy is a free semicircular system and 6(X;) = (0,...,1®1,...0) (that
is, 0 = @0;, where 0; are the difference quotient derivations of [Voiculescu 1998]). In this case, the
automorphism a; is given by

a;(Xj) = (cost)X; + (sint)S;, a;(S;) = —(sint)X; + (cost)S;.

Another case is that of a general N-tuple X, ..., X and 0 an inner derivation given by 6(X) = [X, T],
for [T]-];V:1 = [—T]*]?lzl e[MM°N. Put z = > T;#S;. Then a, is an inner automorphism given by
a;(Y)=exp(izt)Y exp(—izt). Lastly, assume that M = M1+ M and the derivations 0; are determined by
0jlm, =0, 0j|m,(x) =[x, T;] for some T; € M®M?°. Then againputz=>_ T;#S;. The automorphism a,
is then given by o, (Y) =exp(izt)Y exp(—izt). In particular, a, |y, =id and a,|y, is given by conjugation
by unitaries exp(izt) which are free from M; and M,.

Proposition 21 can be used to give another proof to the Otto—Villani type estimates (Proposition 8) in
the case of polynomial coefficients, using the following standard lemma:

Lemma 23. Let p; : (M, 1) — (M, t) be a one-parameter group of automorphisms so that T o f; = 1.
Let X € M be an element so that t — B;(X) is twice-differentiable. Finally let

z=2p00) L
Y Ta =0 —ar”! =0
Then, for all t,
2
18:(X) = (X +12)]2 < Ellfllz-
Corollary 24. Assume that X,,..., Xy € A and 0;,...0y : A = A ® A are derivations, so that

a;-k(l ® 1) € A. Then we have the following estimate for the free Wasserstein distance:

dw (X1, ..., XN)s (X1 V1 D 0c(X)#Sk, .., Xy + 1 D a(Xn)#S)) < Ct,
k k
where C is the constant given by

1/2
1 * 12 12
C= Z(Z 10* 0(X N 72qy N1 ®O+0® 1)(6(XJ))||[L2(A)®L2(A)®L2(A)]Nz) ,
J

where & : A — [L*(A) ® L>(A)1Y is the derivation 8 =0, & - - - @ 0.
In the specific case of the difference quotient derivations determined by 0 (X ;) = ;1 ® 1, we have

t
dw (X1, Xn), (X1 + V181, X+ VESy)) < S 07 (X0, X'

Proof. Let o, be the one-parameter group of automorphisms as in Proposition 21. We note that

1/2
(Z loe g (X)) = (X + /1D ak(X,,-)#sk)n%) <Ct
j k

J
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in view of Lemma 23 and the expression for a;/(X;). On the other hand, (a ;(X1), ..., a ;(Xy)) has
the same law as (X1, ..., Xn), since a_j; is a x-homomorphism. It follows that

dw (X1, Xna (X1 + V1D 0(XD#S, . X+ D~ a(Xn)#S))
k k

:dw(a\/;(Xl), ...,OC\/;(XN), (X +\/?Zak(X1)#Sk, ...,XN—I-\/;Z@]((XN)#S]()) <Ct.
k k

In the case of the difference quotient derivations, we have:

D aXp#sc=5;, (1®a+00)@X)=(180+@H(1®1)=0, &*a(X,)=0;(1®]1).
k

Thus 12
C=%(Zua;‘(1®1>||§) = 10*(Xy, ..., Xy)'

. J
as claimed.
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