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 Entropy Est imate  Between Di f fus ion Processes  
and Appl icat ion to  McKean-Vlasov SDEs

【摘要】 By developing a new technique cal led  the bi-
coupl ing argument,  we est imate the relat ive entropy 
between dif ferent dif fus ion processes in terms of  the 
distances of in i t ial   dist r ibut ions and  dr i f t -dif fus ion 
coeff icients.  As an appl icat ion, the log-Harnack 
inequal i ty is  establ ished for McKean-Vlasov SDEs with 
mult ipl icat ive dist r ibut ion  dependent noise, which 
appears for the f i rst  t ime in the l i terature.
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