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Abstract

This is an extended version of the notes of a course given by Olivier Guédon at the Polish
Academy of Sciences from April 11 to April 15, 2011. The course was devoted to con-
centration inequalities in the geometry of convex bodies, going from the proof of Dvore-
tzky’s Theorem due to Milman [74] to the presentation of a theorem of Paouris [78] stat-
ing that most of the mass of an isotropic convex body is “contained” in a multiple of the
Euclidean ball of radius the square root of the ambient dimension. The present purpose
is to cover most of the mathematical material needed to understand the proofs of these
results. On the way, we meet different topics of functional analysis, convex geometry
and probability in Banach spaces. We start with harmonic analysis, the Brascamp-Lieb
inequalities and its geometric consequences. We go through some functional inequalities
like the functional Prékopa-Leindler inequality and the well-known Brunn-Minkowski
inequality. There are also other functional inequalities with nice geometric consequences,
like the Busemann Theorem, and we present some of them. We continue with Gaussian
concentration inequalities and the classical proof of Dvoretzky’s Theorem. The study of
reverse Holder inequalities (also called reverse Lyapunov inequalities) is well developed in
the context of log-concave or y-concave functions. Finally, we present a complete proof
of the result of Paouris [78]. There, we will need most of the tools introduced during the
previous lectures. The Dvoretzky Theorem, the notion of Z ,-bodies and reverse Holder
inequalities are the fundamentals of that proof. There are classical books or surveys about
these subjects and we refer to 8, 9, 13, 48, 49, 55, 30, 80, 27] for further reading. The notes
are accessible to people with classical knowledge about integration, functional and/or
harmonic analysis and probability.



1. Introduction

In harmonic analysis, Young’s inequalities tell us that for a locally compact
group G equipped with its Haar measure, if 1/p+1/g =1+ 1/s then

Vel (G),gel (G), |If =gl <II/1l,llell,

The constant 1 is optimal for compact groups, where constant functions belong
to each L ,(G). However, it is not optimal for example in the real case. In the sev-
enties, Beckner [14] and Brascamp-Lieb [26] proved that extremal functions in
Young’s inequality are found among Gaussian densities. We discuss the geomet-
ric version of these inequalities introduced by Ball [7]. The problem of comput-
ing the value of the integrals for the maximizers disappears when we write these
inequalities in a geometric context. The proof can be done via a transport argu-
ment that we will present. The geometric applications of this result are that the
cube, among symmetric convex bodies, has several extremal properties. Indeed,
Ball [7] proved a reverse isoperimetric inequality, namely that for every centrally
symmetric convex body K in R, there exists a linear transformation K of K such
that . .
vol,K =vol, B, and wvol, ;dK <vol, ,JdBL.

Moreover, in the case of random Gaussian averages, Schechtman and Schmuck-
enschliger [86] proved that for every centrally symmetric convex body K in
R” which is in the so-called John position, E||(g,---, gk = E|(g5---5&,)
where g;,..., g, are independent Gaussian standard random variables.

Another powerful inequality in convex geometry is the Prékopa-Leindler in-
equality [82]. This is a functional version of the Brunn-Minkowski inequality
which tells us that for any non-empty compact sets A, B C R”,

A+ B A1+ B,
where |A| := vol , A. We prove the Prekopa-Leindler inequality and we discuss its
modified version introduced by Ball [6] (see also [24]). Ball [6] used it to create a

bridge between probability and convex geometry, namely that one can associate a
convex body with any log-concave measure, by defining the corresponding gauge:

|OO



6 1. Introduction

1.1. THEOREM. Suppose f : R” — R__is an even log-concave function in L,(R")
and let p > —1. Then

llx|| = <Lm r"f(rx)dr>_l/p+l, x#0,

0, x =0,
defines a norm on R”.

This result can be viewed as a generalisation of the Busemann Theorem [29].
Some properties of these bodies will be studied in Section 6.

Dvoretzky’s Theorem tells us that ¢, is finitely representable in any infinite-
dimensional Banach space. Its quantified version due to Milman [80] is one of the
fundamental results of the local theory of Banach spaces.

1.2. THEOREM. Let K be a symmetric convex body such that K C B}. Define

M (K) = L b (6)do (),

where by is the support function of K. Then for all ¢ > 0O there exists a vector sub-
space E of R” of dimension

k =k (K)=|en(M*(K))*e* /In(1/e)]
such that
(1—e)M*(K)PpB) C Pp K C (1+¢)M*(K)P:By,

where Py is the orthogonal projection on E.

Instead of using the concentration of measure on the unit Euclidean sphere,
this can be proved via the use of Gaussian operators. We will present some classical
concentration inequalities for a norm of a Gaussian vector following the ideas of
Maurey and Pisier [80]. The argument used to prove Dvoretzky’s Theorem is
now standard and is in three steps: a concentration inequality for an individual
vector of the unit sphere; a net argument and discretisation of the sphere; a union
bound and optimisation of the parameters.

The area of reverse Holder inequalities is very wide. In the context of log-
concave or s-concave measures, major tools were developed by Borell [21, 20]. In
particular, he proved that for every log-concave function f : [0,00) — R, the
function

— ~ r

is log-concave on (—1, 00). For p > 1, the Z -body associated with a log-concave
density f is defined by its support function
1/p

@) =(| O wx)
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where (x,0) is the positive part of (x,8). We present some basic properties of
these bodies. It will be of particular interest to understand the behaviour of the
bodies Z,,(7r;(f)) where 7r;(f) is the marginal density of f on a k-dimensional
subspace E. Reverse Holder inequalities give some information here and we will
try to explain how it reflects the geometric properties of the density 1.

The goal of the last section is to present a probabilistic version of the Paouris
theorem [78] that appeared in [2].

1.3. THEOREM. There exists a constant C such that for any random vector X dis-
tributed according to a log-concave probability measure on R”, we have

(EIXID)? < CEIX],+0,(X))

forall p > 1, where o ,(X) = supyegi E (X, 6)? is the weak pth moment associated
with X.
Moreover, if X is such that for any 6 € S"~, E(X,0)? =1, then for any t > 1,

P(X1, > ctv/7) < expl—t ),
where ¢ is a universal constant.
Most of the tools presented in the first lectures are needed for this proof:
Dvoretzky’s Theorem, Z ,-bodies, reverse Holder inequalities. The sketch of the
proof is the following. Let G ~ .4(0,1d) be a standard Gaussian random vec-

tor in R”. Observe that for any random vector X distributed with a log-concave
density f,

EIXIDY? = (1) (Bx B (X, G))Y? = (1)) (B by )(G))'?,

where for a standard Gaussian random variable g ~ .4/(0,1), y;r =(E gf )/?. By
a Gaussian concentration inequality, we see that for any 1< p < ck*(Z,(f)),

(E th(f)(G)p)l/p ~Bhz (1(G)=M(Z,(/)E|Gl,,

where £*(Z,(f)) is the Dvoretzky dimension of the convex Z ,(f). Looking at
the conclusion of Dvoretzky’s Theorem, we also observe that M*(Z,(f)) is the
(1/k)th power of the volume of most of the k-dimensional projection of Z,,(f)
where k& < k%(Z,,(f)). It remains to study the volume of these projections. For

any k-dimensional subspace E, let 7t / denote the marginal of the density / on E,
that is,

Vx €L, nEf(x):fElf(x +y)dy.

By the Prékopa-Leindler inequality, 7t f is still log-concave on E. We can prove
that for any p > 1 and any k-dimensional subspace E,

PE(Zp(f)): Zp(nEf):Zp(K/e-l—p(nEf))’



8 1. Introduction

where K, (7 f) is the convex body whose norm is

oo bt —1/(k+p)
el oy = (642 | o0z e
0

In a log-concave setting, we will see that for p >k, Z,,(Kp, (£ f)) is “approx-
imately” K, (7 f) so that the (1/k)th power of the volume of Pr(Z,(f)) is
approximately the (1/&)th power of the volume of K}, , (7 f). Reverse Holder
inequalities will give several properties that will lead to the conclusion.

Besides the standard notation, we adopt throughout the notes the common
convention that universal constants sometimes change from line to line.

Acknowledgements. We are grateful to the Institute of Mathematics, Polish
Academy of Sciences (IMPAN) for its hospitality when the lectures were given
and to Rafat Latata for his editorial work. We would also like to thank an anony-
mous referee who read carefully the preliminary version of these notes and pro-
posed several improvements of presentation.



2. Brascamp-Lieb inequalities in a geometric
context

2.1. Motivation and formulation of the inequality

Let G be a locally compact group with Haar measure u. Let p,q,s > 1 be such
that 1/p+1/g =1+ 1/s,let f € L (G,u) and g € L (G, ). Then we have
Young’s inequality

1/ = glls < IIF11, 11y 2.1)

where
(f *g)(x) foyl (y)d u(y)-

The constant 1 in (2.1) is optimal when constant functions belong to L,(G),
P > 1, but it is not optimal when G = R and y is the Lebesgue measure. In
the seventies, Beckner and independently Brascamp and Lieb proved that in R
the “equality case” is achieved for sequences of functions f, and g, with Gaussian
densities, 1.e. functions of the form

h(x)=1+/a|n e

Note that if 1/7 +1/s =1 then

If*gl,= sup ”fx— (x)dy dx
helL  (
[15]], <1

and we have f € L (R), g €L, (R), h €L, (R)with 1/r+1/p+1/q=1/r+1+
1/s =2.Let v, =(1,—1), v, =(0,1) and v; =(1,0). Then

f f F(x—9)g()h(x)dy dx = f FX, 08 (X, ) B((X, 23))dX.

This is a type of expression studied by Brascamp and Lieb. Namely, they prove



10 2. Brascamp-Lieb inequalities in a geometric context

2.1. THEOREM. Let n,m > 1andlet py,...,p,, >0 besuch that >  1/p; = n.
Ifv,...,v,€R”and fi,...,f,, :R—>R, then
me o (v;,x))dx
l-:1||f,-||pi

is “maximized” when f,, ..., [, are Gaussian densities. However, the supremum may
not be attained in the sense that one has to consider Gaussian densities f, witha — 0.

In this context, it remains to compute the constants for the extremal Gaus-
sian densities, which is not easy. In a geometric setting we have a version of the

Brascamp-Lieb inequality due to Ball [7].

2.2. THEOREM. Let n,m > 1 and let u,...,u,, € S"7, ¢;,...,c, > 0 be such

that Id = DL ®@u;. If fis-. s [rp : R = R are integrable functions then

fﬂ]jf ({x,; fdx<l_[<J > 2.2)

2.3. REMARK. The condition

2.3)

means that

and is equivalent to

2 2
VxeR”, |x|; :ch(x,uj) .
=
We can easily construct examples of vectors satisfying condition (2.3). Let H be
an n-dimensional subspace of R™. Let ey,...,e,, be the standard orthonormal
basis in R” and let P : R” — H be the orthogonal projection onto H. Clearly,

Idg, =377 ¢;®e; andx—zjm ((x,e;)e;, hence Px = i 7 (xse; )Pe IftxeH
then Px = x and (x,e;) = (Px,e;) = (x,Pe;), therefore x = (x Pe;)Pe;
Thus Id; g :Z] (€1 ®uj, where ¢ = |Pe | and uj = Pe; /|Pe |

2.4. REMARK. Let f;(t) = —at’ for 1 < j < m.If (2.3) is satisfied then

[ 15 (G = exp(—Zac,~<x, j)?) = expl(—alx[3).
=1 j=1
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Thus,

f n [ 1)) dx = fw exp(—alxf)dx = <JR exp(—atz)dt>n
j=1

L ewie) <TH(]7)

m m
2 _
n=tr(Id) = E cjtr(u; ®@u;) E cjluily = E ¢;.

Therefore we have equahty in (2.2) when f;’s are identical Gaussian densities.

since

2.2. The proof
We start the proof of Theorem 2.2 with a simple lemma.

2.5. LEMMA. Suppose #y,... u,, € S" L and c,,...,c,, are positive numbers. As-

sume that 1d = 2icin ® uj.

M) fx=3",¢ 0;u; for some numbers 0,,...,0,,, then |x|; < pIYS (9]2
(2) Forall T € L(R") we have

et 7| <] 17,1,
j:l

(a generalisation of Hadamard’s inequality).
() Forall ay,...,a,, >0 we have

det<Zc ojn; @ u; >Zﬁa?.
j:l

Moreover, if a; =---=a,,, then equality holds.
Proof. (1) Using the Cauchy-Schwarz inequality we obtain

m
|x|3 = (x,x) <Zc]<9]u],x> Zc]-@](uj x
=
m

(S50 (Ste) - ($205)

(2) We can assume that 7" is symmetric and positive definite. Indeed, since
T*T issymmetric, forany T € GL, (R) we have a decomposition 7*7T = U*DU,
where U is orthogonal and D is diagonal. Let S = U*D'/2U. Clearly, $> = T*T
and S is symmetric and positive definite. Suppose we can show (2) for S. Then we
have

|det S| = vVdet D = v det T*T =|det T|
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and
Thus (2) is also true for 7T

Assume that 7 is symmetric and positive definite. Then there exist A;,..., A
> 0 and an orthonormal basis vy,..., v, of R” such that

T:i)ivi@wi.

Clearly, Tu; =377, A;(u;,v;)v; and therefore

2 2 2
1T, :ZXZ-(%] v
i=1

Since |u;|, = 1, we have Z?:1<”j>'”i>2 =1.Let ¥ =g4;>0and p; = (14]-,711»)2.
Then 377, p; =1 and therefore by the AM-GM inequality, we get

n n
pi
D aipi=] 4l
which means that
22
2 7Y
7w =] 14
=1
We obtain

“ c; P 2 il () P &
[T > T P =,
j=1 = =1
as 257 ¢l ;v = o3 =1.

(3) We will prove that for all symmetric positive definite matrices S we have

(detS7 = min FEST) 2.4)
T:detT=1 n

If A,..., A, >0 are the eigenvalues of the symmetric and positive definite matrix

TST* then
—tr SEER —ZA > <l_[i ) = (det(TST*)"/" = (det$)"/".

To handle the equality case in (2.4) take the orthogonal matrix U such that § =
U*DU, where D is diagonal. Let

D —1/2
B <(det 5)1/n> v=bu.
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Clearly, det 7 = 1. We also have
w(TST*) _wu(D,USU*D;) tr(D{D)

n n n

= (det )1/,

Let§=>7",
= ]
withdet7T =1 such that (det §)'/” = tr(TST ). Note that
T(nj@u;)T" = Tuju;T = Tuj(Tuj) =(Tuj)®(Tu)).
Therefore

<det<Zc oin; @u; >>1/n:—tr<Zc o;Tu;®Tu, >
:;Zlcjaj|Tuj|§Zﬁ |T%| ﬁ
= = j=1

The second inequality follows from item (2) of our lemma. =

;®u;. Following our last observation we can find a matrix T

Besides the lemma, we need the notion of mass transportation. Let us now
briefly introduce it.

2.6. DEFINITION. Let y be a finite Borel measure on R? and let 7 : RY — R?
be measurable. The pushforward of by T is a measure T, on R? defined by

T(A)=u(T7), AeBERY)
It v="T), then we say that T transports u onto v.

Note that if v = T# then for all bounded Borel functions 5 : R — R we have

b(y)dv(y) = f B(T()) d ().
R4 Rd

If 4 and v are absolutely continuous with respect to the Lebesgue measure, 1.e.

du(x)= f(x)dx and dv(y) = g(y)dy, then

f by dy:fm h(T(x))f (x)dx

Assuming T is C! on R?, we obtain by changing the variable in the first integral

f b(»)gy)dy = f BT () (T(x))|det dT(x)] dx,

where d T is the differential of T'. Therefore u-almost everywhere we have

g(T(x))detd T(x)| = f(x).
This is the so called transport equation (or Monge-Ampere equation). Assume

that 4 and v are probability measures absolutely continuous with respect to the
Lebesgue measure on R, say with densities f,g > 0. Then there exists a map
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T : R — R which is non-decreasing and which transports u onto v. Indeed, de-

fine T by ) o
J_oof(t)dt:J_oo g(u)du.
If
R(x):fC g(t)dr
then N

T(x)=R" 1<f £(0) dt

The simplest case is when f and g are continuous and strictly positive. Then T
is of class C! and

T'(x)g(T(x))=f(x), x€R.

In higher dimensions we can take for T the so-called Knothe map [61] or Brenier
map [28]. For instance, the Brenier map is of the form 7' = V¢, where ¢ is a
convex function.

Proof of Theorem 2.2. We have Id =377

to prove

T ®u, and|uj|2:1.Wewouldlike

J nﬁf?“x’w)” dxgi!( f 0

By homogeneity we can assume that [ /; = 1. Moreover, let us suppose that

each f; is continuous and strictly positive. Let g(s) = ¢~ Then [g=1.Let
T; : R — IR be the map which transports f;(x)dx onto g(s)ds, L.e.

[ poas="" stras.

: o .
We have the transport equation f,(t) = T] (¢)g(T;(t)). Hence, using Lemma
2.5(3) we obtain

Jnl:[f x, 1, fdx—f l—IT x, ] Cflﬂ[ )9 dx

j=1
SJ det<Z ((x,2))u,; ®u]>exp<—7'ch]-Tj((x,14]-))2>dx.
j=1

Note that Tj/ > 0 since f and g are strictly positive and continuous. Let

Z T(xu
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Note that
ZC]T(X ui))(u e;)u,;

and therefore

m
Z u®u.

By Lemma 2.5(1) we have

m
Z 2> yl3,

and changing variables we arrive at
J [ [f5(Gesm;)) dx < f exp(—rly[3)dy =1.
n ]:1 Rﬂ

For general integrable functions f; : R — R, let ¢ > 0 and define ][].(5) =fi*g
where g, is a centred Gaussian variable of variance ¢2. The new function f @isc!

and strictly positive so the inequality holds true for the functions ( f fm
Letting ¢ — O, the classical Fatou lemma gives the inequality for (f;,..., fm) .

2.3. Consequences of the Brascamp—Lieb inequality
Let us state a reverse isoperimetric inequality.

2.7. THEOREM. Let K be a symmetric convex body in R”. Then there exists an
affine transformation K of K such that
K| =|BZ,| and |JK|<|dBL], (2.5)
or equivalently
0Kl _ 1282
|K|(»=1/n = |Bz, |(n=1)/n

Before we give a proof of Theorem 2.7 we introduce the notion of volume
ratio.

=2n. (2.6)

2.8. DEFINITION. Let K C RR” be aconvex body. The volume ratio of K is defined
as

ve(K) = inf{(|K|/|&])/" : & C K is an ellipsoid}.

The ellipsoid of maximal volume contained in K is called the John ellipsoid. If the
John ellipsoid of K is equal to B} then we say that K is iz the John position.

We have the following two theorems.
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2.9. THEOREM. For every symmetric convex body K C R” we have

2
vr(K) <vr(BZ)= B 2.7)
2

2.10. THEOREM. If B} C K is the ellipsoid of maximal volume contained in a
symmetric convex body K C R” then there exist ci,...,c,, > 0 and contact points
Uiseosthyy €RY such that |ul, =||u)l|x =|4)||lgo = 1for 1 < j < m and

Idg» :ch”j@’”j' (2.8)
=1

Here we do not give the proof of John’s Theorem 2.10. Originally, John [58]
proved it by means of a simple extension of the Karush, Kuhn and Tucker theo-
rem in optimisation to a compact set of constraints (instead of a finite number of
constraints). We refer to [52] for a modern presentation, very close to the original
approach of John. We only show how John’s Theorem implies Theorem 2.9.

Proof of Theorem 2.9. The quantity vr(K) is invariant under invertible linear
transformations. We leave it as an exercise to check that the ellipsoid of maxi-
mal volume contained in K is unique. Therefore we may assume that the John
ellipsoid of K is B'. Using Theorem 2.10 we find numbers cy,...,c,, > 0 and unit
vectors #y,...,#,, € R” on the boundary of K such that

Idg., :Zc]»u]wgmj.
=1
Since #; € dB} N JK and K is symmetric we get
KCK ={xeR": |[(x, ;)] < Lforall 1 <j < m}.

Let f;(t) = 1_;43(¢) for 1 < j < m. Note that f; = f;’} 1 < < m. From

Theorem 2.2 we have
m m C]' m .. " "
Ki<K'= [ Tty de< ([ 5) =250 =2 =iz,
” j:l j:l

Clearly, this also shows that B is the John ellipsoid for the cube BZ, . Therefore

2
ny —
Vr(Boo) = W |
We finish our considerations on the reverse isoperimetric problem by show-
ing that Theorem 2.9 implies Theorem 2.7.
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Proof of Theorem 2.7. Let K be the linear image of K such that B} C K is the John
ellipsoid of K. By Theorem 2.9 we have |K| < 2. Hence,

~ I?—i—eB” —IK K +eK|—|K
O = limint B TR g KK 1K)
e—0t e e—0t e

= n|K| = n|K|"/" . K|V < 20 |K |17,
This finishes the proof as the ratio |JK|/|K|"~Y/* is affine invariant. u
We state yet another application of the Brascamp-Lieb inequality.

2.11. THEOREM. IfK isa symmetric convex body in the John position then E ||G||
> |G|y, where G is the standard Gaussian vector in R”, i.e. the vector (gi,..., g,)
where (g;);<,, are independent standard Gaussian random variables.

Proof. As in the proof of Theorem 2.7, we consider numbers cy,...,c,, > 0 and
VeCtors #y, ..., #,, satistying the assertion of Theorem 2.10. Note that

KCK’:{xER”:|(x,u]-)|§1, 1<;<m}.

Clearly,
Gllg = |Gllgr = m G,u;)|.
IGllx = |Gk 13?”;'( )]

Moreover,

E||Gl|x :J P(rn]ax|(G,z4]-)| > t>dt.
0

We have |G|, = max;;,,[{G,¢;)| so that

BIGl = | P(maxl(Guel > 1)de = [ T (1-Fllgl <o),

where g is the standard Gaussian random variable. To get the conclusion, it suf-
fices to prove

P (max|(G )| < ) < (B(lg < )"

Take
e—sz/Z
]7]'(5)_ [—t t](S)E’ fj(s)zl[—t t](s)
Since
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Theorem 2.2 implies that

IP(mjaxKG uj |<t JRn 1 (mas, [ St}( )n/2 e 1¥2/2 g 5
n c. 1 |<x’”j>|2 <
l_lfj )](27'[)”/26XP<_ 3 > dx
1_[})] u;))7 dx
z : | 2

b, < e /Zdu>
<T1(/ %) =(, 7=

where we have used the fact that Z;”Zl cj=n.m

2.4. Notes and comments

This section is devoted to the study of the Brascamp-Lieb inequalities [26] in a
convex geometric setting. As we emphasized, this approach is due to Ball [7] who
proved Theorems 2.9 and 2.7. We refer to [9] for a large survey on this subject.
The proof using mass transportation approach is taken from [12]. It is impor-
tant to notice a significant development of this study, the reverse Brascamp-Lieb
inequality due to Barthe [11]. Theorem 2.11 is due to Schechtman and Schmuck-
enschliger [86] and has a very nice application in the study of Dvoretzky’s The-
orem, because it gives a Euclidean structure associated with a convex body where
the minimum among convex bodies K of M (K) = [ ¢t |1x|ld o, (x) is known and
attained for the cube (see Section 4). A non- symmetrlc version of these results is
also known (see [7, 88, 10]).



3. Borell and Prékopa-Leindler type inequalities.
Ball's bodies

3.1. Brunn—Minkowski inequality

Brunn discovered the following important theorem about sections of a convex

body.
3.1. THEOREM. Let n > 2 and let K be a convex body in R”. Take 0 € S*~! and
define
H ={xeR":(x,0)=r}=r0+6"
Then the function
r — (vol,_,(H, NK))Y/=1

1s concave on its Support.
Minkowski restated this result providing a powerful tool.

3.2. THEOREM. IfA and B are non-empty compact sets in R” then for all € [0,1]
we have

|(1—= DA+ AB|Y/" > (1— DAV + A|B|/". G.1)

Note that if either A = & or B = @, this inequality does not hold in general
since (1—A)A+AB = @&. We can use homogeneity of volume to rewrite the Brunn-
Minkowski inequality in the form

|A+B|'/" > |A|"" + |B|'/". (3.2)

At this stage, there is always a discussion between people who prefer to state the
Brunn-Minkowski inequality for Borel sets (but it remains to prove that if A and
B are Borel sets then A + B is a measurable set) and those who prefer working
with approximation and say that for any measurable set C, |C]| is the supremum
of the volumes of compact sets contained in C. We choose the second way in this
presentation.
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The proof of the theorem of Brunn is easy. For any ¢ € R, define A, =
{x € 0+ : x +t0 € K}. Observe that when s = (1— A)r + Az, only the inclu-
sion

A, DM, +(1-1)A

is important. And inequality (3.1) applied in 81, which is of dimension 7 — 1,
leads to the conclusion.

r

We can also deduce from (3.2) an isoperimetric inequality.

3.3. THEOREM. Among sets with prescribed volume, Euclidean balls are those with
minimum surface area.

Proof. By compact approximation of C, we can assume that C is compact and
|C|=|B}|. We have

C+eB?—|C
vol, _,3C = limint S FBI=ICT
e—0+ I3

By the Brunn-Minkowski inequality (3.1), we get
|C +eBy |7 = |CIM" +¢|B7 |7,
hence
|C+eB)|>(1+¢)"|C],

SO

vol, ; dC >liminf
e—0+

1 "—1)|C
(At =DICT _ o) = niBr| = vol, _, OBY. =
€
There is an a priori weaker statement of the Brunn-Minkowski inequality.
Applying the AM-GM inequality to the right hand side of (3.1) we get

(1= DA+ AB| > A" B]Y,  Ae[o,1]. (3.3)

Note that this inequality is valid for any compact sets A and B (the assumption
that A and B are non-empty is no longer needed). We can see that dimension does
not appear in this expression.

The strong version of the Brunn-Minkowski inequality (3.1) tells us that the
Lebesgue measure is a 1/n-concave measure. The weaker statement (3.3) shows
that it is a log-concave measure.

3.4. DEFINITION. A measure u on R” is log-concave if for all compact sets A and
B we have

(1= DA+ AB) > w(4) " u(B)',  Ae[o,1].

3.5. DEFINITION. A function f : R” — R is log-concave if for all x,y € R” we
have

F(A=Dx+ )= f(x)' ), Aelo1].
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Note that these definitions are dimension free.

The weak form of inequality (3.3) for the Lebesgue measure is in fact equiv-
alent to the strong inequality (3.1). This is a consequence of the homogeneity of
the Lebesgue measure. Indeed, if

3 /1|B|1/n
~ (1= DA+ B[
then
(1— DA+ AB _’(1 A L, B
(= DA+ B |~ [ A T g
A | B ¥
> —
_‘|A|1/n |B|1/n

3.2. Functional version of the Brunn—Minkowski inequality

If we take f =1, g =15 and m =1(;_))4, 1 then (3.3) says that
1—A A
Jr=(J) (Je)-

and obviously m, f, g satisfy
m((1= A+ 49) 2 £(x) g (0)'.

We will prove the following functional version of the Brunn-Minkowski in-
equality, called the Prékopa-Leindler inequality. This will conclude the proof of
inequality (3.1) and of Theorem 3.1.

3.6. THEOREM. Let f, g, m be non-negative measurable functions on R" and let
A€[0,1]. If forall x,y € R” we have

m((1—x+ Ay) > f(x)' g (),

then
A

1—4
Jor= (L) () 69
We start by proving inequalities (3.1) and (3.3) in dimension 1.
3.7.LEMMA. Let A,B be non-empty compact sets in R. Then
|(1— DA+ AB| > |(1—AA|+|AB|, Ae[0,1].
Moreover, for any compact sets A,B in R,

(1= A+ AB| > |A|"4BY, Ae[0,1]
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Proof. Observe that the operations A — A+ v, B— B+ v, where v;,v, € Rdo
not change the volumes of A, B and (1— A)A+ AB (adding a number to one of the
sets only shifts all of these sets). Therefore we can assume that supA =inf B =0.
But then, since 0 € A and 0 € B, we have

(1— DA+ 1B > (1— DAU(AB).
But (1— A)A and AB are disjoint, up to the unique point 0. Therefore
|(1=DA+AB| > |(1— A)A| +|4B],

hence we have proved (3.1) in dimension 1.

The log-concavity of the Lebesgue measure on R follows from the AM-GM
inequality. m

Proof of Theorem 3.6. Step 1. Let us now justify the Prekopa-Leindler inequal-
ity in dimension 1. We can assume, considering f1,_), and g1, instead of f
and g, that f, g are bounded. Note also that this inequality exhibits some homo-
geneity. Indeed, if we multiply f, g, m by numbers ¢/, c,, c,, satistying

1—-A A
—% ‘e

then the hypothesis and the assertion do not change. Therefore, taking ¢, =

Con

I, g = llgllod and ¢, = ||f||;§1—/1)||g||gﬁ we can assume (since / and g are
bounded) that ||f ]| =||g|lec = 1. But then

mezfumstds,
fszﬂufzmdr,
ngzﬂugzrndr.

Note also that if x € {f > 7} and y € {g > r} then by the assumption of the
theorem we have (1— A)x + Ay € {m > r}. Hence,

A=D{f zri+Mg=ric{m=r}.

Moreover, the sets {f > r} and {g > r} are non-empty for » € [0,1). This is
important since we want to use the 1-dimensional Brunn-Minkowski inequality
proved in Lemma 3.7! For any non-empty compact subsets A C {f > r} and
Bc{g> r} by Lemma 3.7 we have |{m > r}| > (1—A)|A|+ A|B|. Since Lebesgue

measure 1s inner regular we get

[{m =7} =2 (1A=ORf = i+ A{g = 7}
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Therefore

[n=[Ttmzniarz [ omzriar

ZL (A= A)(f > )+ Alg > r)|d7
—A rYdr+ A rHdr=(1—2A A
> (1 )fo F = r)ldr + jongz dr=(1 )ff+ fg

A

(o) ([)

Observe that we have actually proved a stronger inequality:

JMZ(l—/I)Jf+/1fg,

but under the assumption ||f || o =||€|loo = 1, without which the inequality does
not hold as it lacks homogeneity, in contrast to (3.6).

Step 2 (the inductive step). Suppose our inequality is true in dimension 7 —1. We
will prove it in dimension 7.

Suppose we have y,,7,7, € R satisfying y, = (1 — A)y; + Ay,. Define
. Rn—1
myo’fyl’gyz ‘R _)R‘F by

m, (x)=myo %), f,(0)=FOx) g, (x)= (%),
where x € R”~!. Note that since y, = (1— A)y; + Ay, we have
my, (1= A)x; + Ax;) = m((1— Ay + Ay, (1= A)x, + Ax,)
> fx) gm0 = £, (x) g, (),

heflce My 5, an.d gy, satisfy the assumption of the (7 —1)-dimensional Prékopa-
Leindler inequality. Therefore

Jom=([5) (], 5)-

Define new functions M,F,G :R — R, by

Moo= |y Fo=|  fe GO9=] s,
Rn—1 n—1 Rn—1
The above inequality with y, = (1— A)y, 4+ Ay, states that

M((1= A1+ Ay,) = F(yy) _AG(J’z) .
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Hence, by the 1-dimensional Prékopa-Leindler inequality proved in Step 1,

fov=([)" (o)
Lo frefr Lol
[,

The next theorem will be useful later in proving the functional version of the
so-called Blaschke-Santalé inequality (Theorem 3.11).

But

3.8. THEOREM. Suppose f,g,m :[0,00) — [0, 00) are measurable and there exists
A€ [0,1] such that
m(t)> f(r)'Pg(s)*  whenever t = r' s,

Then
A

[ (1) ()

Proof. This inequality has a lot of homogeneity. Again, if we multiply f, g, m by
numbers ¢z, c,, ¢, satisfying

c, = cl_’{c;,

m=f
then the hypothesis and the assertion do not change. Moreover, we can rescale
the arguments of f, g,m by dy,d,,d,, in such a way that

_ J1—=A 32
d, =d}"d}.

We can assume, by taking /1,y 1y 47 and g1,4 1y 7, that f and g are
bounded and have compact support. Moreover, by scaling we can assume that

suprf(r)=suprg(r)=1. (3.6)
Let
M(x)=e*m(e*), F(x)=e*f(e*), G(x)=e"g(e").

Clearly, changing variables we have

Loo m(t)dt :f;M(w)dw, me(t)dt _ f_‘: Flo)deo.
Loo g(t)dt :f; G(w)dw.
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By (3.6), we get

foo F(co)dw:J:|{FZr}|dr and f_o; G(co)dco:JolHGZr}ldr.

By the hypothesis on f, g and m we have
M((1= D+ do) = m((e") (e )(e") (")
> f‘(eu)l—)g(ev)/l(eu)l—l(e'u)/1
=F(u)*G(v). (3.7)
Hence, for any » €[0,1),if x €{F > r}andy € {G > r}, then (1—A)x + Ay €
{M > r}. The sets {F > r} and {G > r} are not empty, so by Lemma 3.7 (which
is the 1-dimensional Brunn-Minkowski inequality), for any non empty compact
sets AC{F>r}and BC{G>r},|{M > r}| > (1—A)|A|+ A|B|. Since Lebesgue
measure is inner regular, we conclude that [{M > r}| > (1= A)|{F > r}| +
A{G > r}| and

JZM(w)dwzﬂl{MZr}ldr2(1—A)f

oo

F(a))da)—i—/lfoo G(w)dw
A

> < J_iF(w)dw)l_A< f:o G(w)dw> u

Note that after establishing (3.7) we could have directly used the 1-dimen-
sional Prékopa-Leindler inequality (Theorem 3.6). But we can also recover The-
orem 3.6. Indeed, let

M@e)={m=d}|, Fer)=H{f =7}, G(s)=[{g=s}l.
We have to prove that
A

Lw M(t)de > Uooo F(r)dr>1_/1<Jooo G(s)ds> .

Note that if £ = '*s4, then from the hypothesis of Theorem 3.6 we have
{m=e} D(1-A{f =7} +A{g =5}
From Lemma 3.7, we get
M) F(r)'G(s)’

(even if the sets are empty, because we just use the log-concavity of the Lebesgue
measure on R). We conclude by using Theorem 3.8. u

3.3. Functional version of the Blaschke—Santalé inequality

We first recall the Blaschke-Santalé inequality (without proof). We discuss the
symmetric case.
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3.9. DEFINITION. Let C be a compact and symmetric set in R”. We define the
polar body C° by

C°={yeR":VxeC,|(x,y)| <1}.
3.10. THEOREM. Let C be a compact and symmetric set in R”. Then
Cl-[c*| < B3P, )
Using (B-S), we will prove its functional version.

3.11. THEOREM. Suppose [, g : R” — [0,00) and (2 : [ 00) — [0, 00) are inte-

grable and f, g are even. Suppose that Qt) > 4/ f(x)g(y) whenever |(x,y)| > t%
Then

f fel)dx = n|B;|fO°° () de > <J f>1/2<f g>1/2 .69

3.12. REMARK. We can recover the classical version of the (B-S) inequality from
the functional one. Take f =1, g = 1C° andQ =1p 1] If x € Candy € C° then

|(x y)| <1 Hence, 1f t>1then Qt)=+/f =0.1If <1 then obviously
D>/ y). By Theorem 3.11 we get (B -S).

Proof of Y%eorem 3.11. The first equality is just integration in polar coordinates.
It is enough to prove the statement for the function

t = sup{y/ f(x)g(y): |{x,7)| = t*},

so that we can assume 2 is non-increasing. For 7,s,t € R, we take
p(r)=1f =7, ds)=Hg=s}, m@)=1B7]-{Q=t}".
We claim that m(y/7s) > 4/ &(r)¢(s). Having this we can apply Theorem 3.8

with A =1/2 to obtain
12 12
J=(f¢) (J4)"-

Thus, the proof of (3.8) will be finished since
o0 00 oo r|{>t}
f m(t)dt:|32”|f |{QZI}|”dt:|an|f J nu"tdudt
0 0 o Jo

= |anlf n%"_lj 1[O,|{Q2t}|](%)dt d%

Now we prove our clalm. Let C={f >r}and
o =sup{|(x,9)|: f(x) 2 7, g(y) = s}.
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Using the definition of C,C° and a we get {y : g(y) > s} C a*>C°. By the as-
sumption on 2, f, g we obtain (%) > /75 for u < a, hence [{Q > /rs}| > a.
Therefore, m(4/75) > a”|By|. By the (B-S) inequality we have |C||C°| < |B}|*.
Thus,

BY P> |{f = r}-IC°I = |[{f = r}|- g = s},

SO

Vo)) = VI Z )l lg 2 s} < |Bla” < m(y7s). =
3.4. Borell and Ball functional inequalities

The following is another type of functional inequality, in the spirit of Theorem
3.6. We will see in the next section its role in convex geometry.

3.13. THEOREM. Suppose [, g, m :(0,00) — [0, 00) are measurable and such that

m(t)ZSup{f(f)*isg(S)’is ; %Jr%: é}

forall t > 0. Then

2<f°° (e dt>_w = qoof(tﬁf’—1 dt>_1/p T <f°° g(e)er™! df>_1/p
0 0 0

(3.9)
for every p > 0.

Proof. Considering min{f;,M}1y for f; = f, f, = g, f; = m we can assume
that f, g, m are bounded, compactly supported in (0, 00) and not 0 a.e. We do
not have good homogeneity. Let & > 0 be such that

sup PP f(r) = 0P sup r P g (7). (3.10)

<Joof(t)tff’_1 dt>1/p, B= <foo g(t)er™! dt)l/p,
0 0
c= ( f " Wz(t)tp_ldt>1/p.

0

=) ow=s()E)
= (0 )

Hence, changing variables we have

LOOF(”)CZMZAP, LOOG(M)dMZ(QB)p, LmM(u)du:<¥>p+lcp.

Let

A

Define
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We want to prove that
2 11
C A B
Note that by (3.10) we have sup G =sup F.
We claim that

M(w) > sup{F(u )%+9JG( )u+9v u+0v=2w}, we(0,00).
If u+60v = 2w, then setting r = 1/u, s = 1/(6v), t = 1/w we have 1/r +1/s
=2/t and

) u

(9
T, 1 ’
TS o4 n+0v

hence
( )14+l9’vG 14+@1/ —f r+5 VL“(T%H(Qs)#)p-H_
We obtain
s r 146 1
FrRsTE < — Os =(1+0) s _1+v 1
r+s r+s r+s 2
Thus,
60 14+ H\P1! 1 1\?1!
F(M)M+(9v G(T))u+9v S <L> m<_><_> :M(w)
2 w/\w

Summarizing, we have sup F' = sup G and

1 g

5{F25}+5{G25}C{M25}~
Therefore, Lemma 3.7 (which is nothing other than the Brunn-Minkowski in-
equality in dimension 1) yields

supG

sup F sup F
[z [Tz enaez g [T rzaae+ S [T o2 ea
0 0

0
1 G
=—| F+=-1|G
2f +2J
In terms of A, B, C we have

<1+(9
2

p+1 (9
> Cr> —AP +— (93)

hence
p p-‘rl )4

Ty
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Define ¢ : [0, 00) — [0, 00) by

AP 4 GrFIBr
Since infp_$(0) = $(A/B) (calculate the derivative to see that ¢ is unimodal and
¢'(A/B)=0), we get

+1 r
Cp>2pA”+f‘f +/1B:2p AZ :<2AB> |
- p p
(1+%) (1+3%) \A+B

Now the proof is complete. =

3.5. Consequences in convex geometry

Having the Prékopa-Leindler inequality at hand we can establish a handful of
basic properties of log-concave measures. We begin with a simple observation
that a measure with a log-concave density is log-concave.

3.14. PROPOSITION. If h:R” = R s log-concave and h € LllOC then

uar=[ b

defines a log-concave measure on R”.

Proof. For compact sets A, B take m(z) = 14, 1_35(2)h(2), f(x) = 1,4(x)h(x),
g(y) = 15(»)h(y). Then from log-concavity of » and by the definition of the
Minkowski sum we have m(Ax + (1 — A)y) > f(x)'g(y)""*. Therefore, by
the Prékopa-Leindler inequality (Theorem 3.6), we have [ m > ([ /)N([ ),
which is exactly the desired inequality

#AA+(1—D)B) > u(A) u(B) . =

For example, the standard Gaussian measure and the standard symmetric ex-
ponential distribution on R” are log-concave measures. Another key example is
the following. Let u be the uniform measure on a convex body K C R”, that is,
for any measurable set A C R”,

|[KNA]
u(ay="40
K]
Since the function x — 1x(x) is log-concave, u is log-concave. This also follows
from the weak form of the Brunn-Minkowski inequality (see Lemma 3.7).

Now we show that marginal distributions of a log-concave density are again

log-concave.
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3.15. THEOREM. Ifh:R"*P — R, isa log-concave integrable function R” x R? >
(x,7)— h(x,y), then the function

R">x— [ h(x,y)dy
RP

is log-concave on R”.

Proof. We want to prove that for x5, x; € R” and A €[0, 1] we have

(1= Ayt Axp)dy = fRPMxo,y)dy)A( fRPMxl,y)dy)H.

RP
Let

m(y)=h((1=Axo+ Ax,3),  fO)=h(x0,7),  gO)=h(x;,).
Then log-concavity of 5 yields
m((1— Ao+ Ayy) = h((1— (x5 510) + A5 1)) = (0, 50) b1, 7,)
= f(y0) g

Therefore, by the Prékopa-Leindler inequality (Theorem 3.6), we get
A

[ (] ) ([ i)

A simple consequence is that the class of log-concave distributions is also
closed with respect to convolving.

3.16. PROPOSITION. Let f,g : R” — R be log-concave. Then the convolution
frgix— fR” f(x—y)g(y)dx is also log-concave.

Proof. Apply Theorem 3.15 to h(x,y) = f(x—y)g(y). =

Due to the Brunn-Minkowski inequality, the function giving the measures of
sections of a convex body is not completely arbitrary.

3.17. THEOREM. LetK bea convex body in R” and let E be k-dimensional subspace
of R”. Let F = E*. Then the function f : F — R__ given by

f(y)=vol,((y + E)NK)

is 1/k-concave on its support Pr(K), namely
F Qe+ (1= )" 2 Af (o)* + (1= D) f ()
when f(x)f (y)>0.
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Proof. As in the proof of Theorem 3.1, we deduce from convexity of K and the
Brunn-Minkowski inequality in R (Theorem 3.2) that
F(Ax+ (1= )% > vol, (MK N (x +E)) + (1— K N (y + E)))
> Avol, (K N (x4 E)/* +(1— Dvol, (K N(y +E))/*
= A )+ (1= Nf ().

3.18. REMARK. If K is symmetric with respect to O then f is even and therefore
/ is maximal at 0. Moreover, it is known from a result of Fradelizi [40] that if K
has center of mass at the origin then

max f(y) < e*£(0).

b

1/k

3.19. REMARK. If K, L are convex bodies in R”, then the function
f) =y +L)NK]|

is 1/n-concave on its support, that is, on K — L. Moreover, Fradelizi [40] also
proved that if K — L has barycentre at the origin, then

max|(y + L)NK| < e"|LNK]. (3.11)
Y

Proof. It is enough to check that
(Ax+(1=Ay+L)NKDA(x+L)NK)+(1—=A)((y + L)NK);

then the same argument as in Theorem 3.17 finishes the proof. Suppose we have
apoint da+(1—A)b, wherea € (x + L)NK and b € (y + L)NK. Thena,b €K
and @ = x +ay, b =y + by, where ay, by € L. Therefore, from convexity of K we
have Aa 4+ (1— A)b € K. Moreover,

Aa+(1—=Nb=Ax+(1—A)y+ Aay+(1—A)bye Ax +(1—A)y+ L
from convexity of L. =

Our next observation concerns the measures of both sections and projections
of convex bodies. For simplicity, all measures are denoted by |- |.

3.20. PROPOSITION. Let C be a convex body in R" with non-empty interior. Let

E be a k-dimensional subspace of R” and let F = E+. Then

1

[PF(C)]-max|CN(y +E)| 2 |C| 2 5 |PF(C)]-max[CN(y + E)|. - (.12)
b Y

(&)

Before giving a proof, we show the following corollary about two bodies,
known as the Rogers-Shephard inequalities.
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3.21. COROLLARY. Let A, B be two convex bodies in R". Then

A—B
[ p— — — > .
2 — x{gggﬂl(z‘l x)N(B—y)| = |Al-|B|
2" |A—B
> - - — —).
Z 2 Jmax [(A=x)N(B—y)|

In particular, if A— B has barycentre at the origin then up to a universal constant,

_ 1/n
a1t = (|52 -1ansr)

Moreover, if A, B are symmetric, then

A+B‘

mmm>m|w>

()

A+B'Mﬂm

and

1/n
(al-18)"" (|52 -1anal)

Proof. Take C =A x B C R*" and
E={(x,y) R :x =y}.

Then

F=E!t={(x,y)eR¥:x+y=0}.
Note that

udo:fg&gn+x;yaﬁ4y

Therefore, Pr(x,y) = =5>(1,—1), hence

PAC):{x;yO;J)eRM:xeAyeB}.

Consider the linear function L : R” — R?", L(x) = (x,—x). Then clearly
L((A—B)/2) = Pz(C). Therefore,

PrOI= |52 VD)

Moreover,

(AxB)N((x,y)+ E)=[(A=x) X (B=y)) NE]+(x,)-
If we consider R : R” — R?”, R(x) = (x, x), then

R(A—x)N(B—9)) = (A—x) x (B—y)NE.
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Thus,
ICN((x9)+E) = (V2)" (A=) N(B—y),
and the conclusion follows from Proposition 3.20.

To prove the second inequality it suffices to observe that if A— B has bary-
centre at the origin, inequality (3.11) yields

[ANB| < max |[(A—x)N(B—y)|<e”|ANB].
x,yER”

Moreover, if A and B are symmetric, then A = —A, B = —B and |(A—x)N(B—y)|

is maximal when x =y =0. =

Proof of Proposition 3.20. Consider the function f : F — R given by f(y) =
|(y + E)N C|. Obviously,

ICl=] ~ fO)dy<|Pp(C)|-maxf(y).
Pr(C) e

The second estimate is more delicate. By translation we can assume that
max,er f(y) = f(0). Let || ||p,(c) be the gauge induced by Pp(C) on F. If
y € Pp(C) then [[y|[p ¢y < 1. Note that

)
Vllp.(c)

Since, by Theorem 3.17, f is 1/k-concave on its support Pz(C), and 0 € P(C)
and y/||y[[p,(c) € Pr(C), we have
f(y)l/k Zf(o)l/k(l_”y”PF(C))+f(y/||y||PF(C))1/k||y||PF(C)
> £(0) /(1= llp,c))-

y ==l () - 0+1llp, )

Hence,

cl={  fordy=ro f (=1l d.
(©)

Pp Pp(C)

It is clear that for a convex body K in R™, by integrating with respect to the cone
measure, we have

1 1
_ _ m m—1
ng<||y||K>dy— f ﬁwHK:tg“)dydt"K' f o(yme™ 1 dt,

since

f 1dy =t"|K|, f 1dy =mt™ |K|.
yllx<t lyllx=2
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Applying this to the convex body Py(C) which lives in dimension 7 — k, we get

CI= f(O)[P:(C)] Ll (n—k)(1 =)ttt gy = LOIPEC)]

()

b

which was our goal since £(0) = max ¢ f(y).

Just to illustrate the usefulness of the functional inequalities from the previous
section, we show a one-dimensional result which does not seem to be obvious at
first glance.

3.22. PROPOSITION. For A,B C (0, 00) we set

H(A,B):{ b:aeA,bEB}.

1/a+1/
Then 214l 1B
H(4,8) > AL 6.13)

A+ 8]

Proof. Set f =14, g =15 and m =154 p) and use Theorem 3.13 with p = 1. u
To end this section we show how to construct a convex body from a log-
concave function. This is a crucial observation following from Theorem 3.13; it
will prove especially important in Section 6, where we establish basic properties

of so-called Z p-bodies.

3.23. THEOREM. Suppose that a function [ : R" — [0, 00) is log-concave, inte-
grable and not 0 a.e. Then for p >0,

|Ix|| = <Loof(rx)r1’—1dr>_1/p, x #£0,
0,

x =0,
1s a gange on R”.
Proof. Obviously, ||[Ax|| = A||x|| if A > 0, and ||x|| = O if and only if x = 0.
Therefore, the main difficulty is to prove that
[l + 1l < [l + {1y

Fixx,y € R”.Letustake g(r)= f(rx), h(s) = f(sy)and m(z) :f(%t(x—i—y)) for
7,s,t >0.Suppose 1/r+1/s =2/t.Let A=1r/(r+s)sothat £ /2= As = (1—A)r.
By log-concavity of £,

n(e) = (310 9)) 2 FOr) = Fsy) = g(r) b

Now it suffices to use Theorem 3.13 for m, g and b. u

The previous theorem can be seen as a generalisation of a theorem due to
Busemann [29]. Choosing f and p suitably we obtain the following result.
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3.24. THEOREM. Let K be a symmetric convex body with 0 in its interior. Then

el = — P2 _
FLnK]

15 a norm on R”.

3.6. Notes and comments

Most of the material of this section is taken from the PhD thesis of Keith Ball [5].
Historically, the names of Prékopa and Leindler stay attached to Theorem 3.6.
Indeed, Prékopa [81, 82, 83] thoroughly studied log-concave functions. The-
orem 3.6 is the culmination in this theory, and yet it is a simple statement.
Prékopa’s proof uses an argument of transport of mass which can be traced back to
Knothe [61]. On the other hand, Borell [24] submitted his paper only six months
after the paper of Prékopa and he presented a more general version of the in-
equality. But it seems that the general version of Borell’s theorem [24] has been
forgotten. That is why we would like to restate it here.

3.25. THEOREM. Let Qy,...,Qy be open subsets of R” and let ¢ : Q) x -+ x Qy
— R” bea C! function such that

2.
¢=(¢1s.-0rp,) and 3—¢é>0

forall j,ke{1,...,n}andall i €{1,...,N}. Define

Qo =b,....,0%), du; =f(x)dx where f; € L*°(Q;),i =0,1,...,n
Suppose ® : [0, 00)N — [0, 00) is a continuous function homogeneous of degree one
and increasing in each variable separately. Then the inequality

Ho(¢(A1a s AN)) 2 (g (Ay)s - un(AN)),

holds for all non-empty sets A, C Qy,..., Ay C Qy if and only if for almost all
XiseosXppandalli=1,...,N, k=1,. nand,o/f>0,webafue

Joo P(xs.. HZ fagb/i Zq’<f1(x1)l_[/0/1€’---’fN(xN)l_[Péif)-
k=1 k=1

Of course, the sets Al- are not necessarily measurable. That is why the mea-
sures have to be understood as inner measures. By the inner measure associated
with u we mean u*(A) = sup{u(K) : K C A, K compact} defined for any set A.
Borell’s proof followed the argument of Hadwiger and Ohman [57] and Dinghas
[34]. The papers of Das Gupta [32] and of Prékopa [83] illuminate very much
the situation. It is now well understood that we can prove the Prékopa-Leindler
inequality (Theorem 3.6) using a parametrisation argument as in the proof of The-
orem 2.2. We refer to [13] for an exhaustive presentation. Fradelizi [44] kindly
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indicated to us that this argument can also be applied to prove Theorem 3.25.
Theorem 3.25 is extremely important, not only in the log-concave case but also
in the s-concave setting, s € R. The case s < 0 is also known in the literature as
the case of convex measures or unimodal functions.

The geometric consequences of these functional inequalities are now classical.
Theorem 3.15 is due to Prékopa [82]. Proposition 3.16 appeared first in [33].
Proposition 3.20 and Corollary 3.21 are due to Rogers and Shephard [84] and
Theorem 3.23 is due to Ball [6].

There has been a large amount of work to develop the functional forms of
some classical convex geometric inequalities and we refer the interested reader to
[4, 45, 46, 66, 67, 47].



4. Concentration of measure.
Dvoretzky's Theorem

4.1. Isoperimetric problem

The Brunn-Minkowski inequality yields the isoperimetric inequality for the
Lebesgue measure on R”. Indeed, suppose we have a compact set A C R” and
let B be a Euclidean ball of radius r, such that |B| = |A|. Then from the Brunn-
Minkowski inequality we have

A" = A eB] |7 > A" e By |

=By g+ |B; |7 = |B+eBy|'” = |B.|')".
In general, an isoperimetric problem reads as follows.
ISOPERIMETRIC PROBLEM. Let (£2,d) be a metric space and let 4 be a Borel
measure on §2. Let ¢ >0 and ¢ > 0. We set
A, ={xeQ:d(x,A)<¢}.
Which sets A C Q2 of measure a have the property that
A )= inf B.)?
pA) = it wB)

This problem is very difficult in general. It has been solved in a few cases. For
example, as we have seen, the case of R” equipped with the Lebesgue measure
and the Euclidean distance follows from the Brunn-Minkowski inequality. For
the spherical and Gaussian settings the isoperimetry is also known. These two
examples will lead us to the notion of the concentration of measure.

We start with the spherical case (§771,d, 0,) where d is the geodesic metric
and o, is the Haar measure on §”~1.

4.1. THEOREM. Forall0<a < 1andall ¢ >0,
min{o,(4,): 7,(4) = a}

is attained for a spherical cap C = {x € §"7! : d(x,xy) < r} with xy € "7 and
r > 0 such that 0,(C) = a.
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A crucial consequence of Theorem 4.1 is the concentration of measure phe-
nomenon on $”~1. Indeed, if @ = 1/2 then the spherical cap of measure 1/2 is a
half-sphere. A simple exercise is to show that

0,((Cx0, 7)) < v/ 70/8exp(—(n—2)¢?/2).
It is now easy to deduce the following corollary.
4.2. COROLLARY. If A is a Borel set on S™1 such that o, (A) > 1/2 then

0,(A,)>1—1/7/8exp(—(n —2)52/2).

We can hence deduce the concentration of Lipschitz functions on the Eu-
clidean sphere. The statement of this result may be considered as the starting point
of the concentration of measure phenomenon. It states that any 1-Lipschitz func-
tion on the sphere of high dimension may be viewed as “constant” when looking
at its behaviour on sets of overwhelming measure. Of course the statement is in-
teresting in large dimension.

4.3. COROLLARY. Let f : §"71 — R be 1-Lipschitz with respect to the geodesic
distance. If M isa median of f, thatis, o,,({f > M})>1/2and o, ({f <M})>1/2,
then for ¢ >0,

o,({f = M +e}) < v/ m/8exp(—ne’ [4),

0u({f < M—c}) < v/m[8exp(—ne?[4).
Moreover,

o,({lf =M|> }) < v/ 7/2 exp(—ne? [4).

We also know the solution of the isoperimetric problem in the Gaussian set-
ting. Let R” be equipped with the Euclidean distance | - |, and y,, be the standard
Gaussian distribution

dx
(27.5)71/2 )
Let @ be the distribution function of y;, i.e., we define, for any # € R,

dy,(x) =2

— L " —t2/2
D(u) T f_oo e dt.
4.4. THEOREM. Leta € R and let A be a Borel set in R” such that y,(A) = ®(a).
Then
1A > Ba+e)

The theorem tells us that half-spaces are solutions of the isoperimetric prob-
lem, that is, y,,(A,) >y, (H.), where y,,(H)=y,(A)=®(a), and for some € 5",
H={x€R":(x,0) <a} is a half-space.

As before, having this isoperimetric result at hand, we deduce results concern-
ing the concentration of measure phenomenon in the Gaussian setting. Since for
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any r > 0 we have

1—®(r)< =72

NI»—‘

it is easy to deduce the following corollary.

4.5. COROLLARY. IfA CR” satisfies y,(A) > 1/2 then
1
}/n(Ar) >1— 56_72/2-

Moreover, if F : R” — R is a 1-Lipschitz function with respect to |- |, and M 1s a
median of F then

P{E2 M+ )< ey (F<M—rh< e

NIH

and
v (IF =M|>r})<e /2

4.2. Concentration inequalities

In many applications we just want concentration inequalities and we do not care
much about the constants. That is why we are interested in presenting simpler
proofs of these concentration inequalities, which may lead to more general results.
We start off by proving the following simple and deep inequality.

4.6. THEOREM. Let A CR” and let v, be the Gaussian measure. Then

d(x,A)? 1
f eXp<T>an(X) < ) (4.1)
Moreover, if y,,(A) > 1/2 then
Vo(A) > 1—2exp(—?/4). “.2)
Proof. Let
£ = o xRl AP [ exp(e2),
1
gy)= P 14(y)exp(—Iy[3/2),
1
h(z)= EISEE exp(—|z[3/2).
We show that

)2 VI@VED).
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Indeed, it suffices to consider the case when y € A. In this case we have d(x,A4) <
|x —y|, and therefore

(27" (2)30) < exp

=5 |3 |y|§>_ <IX+y|§>
=exp| ——

By the Prékopa-Leindler inequality we obtain

([ ) e

The second part of the statement follows from Markov’s inequality. Indeed, if
¥, (A)>1/2 then

f exp(d (e, AV [4)dy, (x) <2,
hence
sz &) < explet/) [ exp( S )y, (o) < 2exploc?a.

As usual, it is now easy to deduce the concentration of measure phenomenon
for 1-Lipschitz functions.

4.7. COROLLARY. If M isa 'y, median of a 1-Lipschitz function f, then

v, ({f =M +¢e})<2exp(—c*/4),  y,({f <M —c})<2exp(—c’/4),
and

d(x,A)?

Yalllf —M| > e}) < 4exp(—e?/4).
Proof. Let A={f <M}. Then y,(A) > 1/2. Since f is 1-Lipschitz it follows that
{f > M+ e} C AS. Therefore,

Vallf 2 M+ e}) <y, (AD) < 2exp(—<?/4).
The second inequality is proven identically, taking A = {f < M}. =

Sometimes, it is not so easy to use a concentration inequality with respect to
the median of the function. Historically, there is another way to prove Gaussian
concentration inequalities in the setting of random vectors in a Banach space.
For ay,...,a; in a Banach space E and gy, ..., g; 1.1.d. standard .4/(0, 1) Gaussian
random variables, we define a Gaussian vector

k
X = Z ga; €E.
=1

k
=1
thonormal basis in ¢ /26 . The weak variance of X is 0(X)=||u : £ /26 — E||. Observe

We define the operator  : ¢ § — E by u(e;) = a;, where (e;)?_, is the standard or-
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that
o(X)= sup [|u(x)]|= sup sup |(u(x))|= sup sup [E(u(x)).
x|,<1 |x[,<1 cE* EeE* |x|,<1
1<t li€l.<1

Writing x = Zle x;¢; so that [x[3 =37 x?, we deduce that

sup | (u(x))| = sup |€ éxim) = sup |§xi5 (@) =<ilf @)
i= =1

|x[,<1 |x[,<1 [x[,<17i=1
and consequently
k S\1/2
o(X)= sup (DIE(,)P)
IE1L<1 =1

We now present a Gaussian concentration inequality of a Lipschitz function
around its mean. The argument is based on the study of a Gaussian process. The
important fact is that if X, X, are two independent copies of a Gaussian vector,
then for all & € R we have the equality in law

(X, cos0+ X, sin0,—X, sinf + X, cos0) ~ (X, X,).
4.8. THEOREM. For a Gaussian vector X = Z/le g;a; with values in a Banach

space E we have

2 2
P(|IIX || —E]1X]|| >t>§2exp<—#(X)2>. (4.3)

Proof. Let F : R¥ — R be given by the formula
k
F(x) = u(o)ll =|| > xia;
1=1

and let G,G, be two independent copies of the standard Gaussian vector
(g15--->8p)- We take

G(0)= G, cos+ G,sinf.
Observe that G(0) = G, G(t/2) = G, and
G'(6) =—G,sin0 + G, cosb.
Therefore,
(G(6),G'(0))~ (G}, Gy).
The function F is Lipschitz and therefore it is absolutely continuous, so we can
apply the fundamental theorem of calculus. Alternatively, one can approximate F
by C! functions. We have

n/Zd /2 ,
FG)=F(G)= | 45FGENd0= | (VF(G(O).O)de.
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Jensen’s inequality for the convex function exp and the normalized Lebesgue mea-
sure on [0, 7t/2] yields, for every A >0,

/2 -
espAF(G)—F(G) =exp( 2 | AT(VH(G(O),G/(0)do)

T

<2 L n/zexp<A§(VF(G((9)), G’(@))>d€.

T
Taking expectations we deduce
Eg Eg, exp(A(F(Gy) —F(Gy))
/2
<2 J Eg Eg, exp@g(vzc(c;(e)),G/(e»)de.
0

7'[

But the function
6 Eg o, exp</1§(VF(G((9))> G/(<9))>
is constant, since (G(#), G'(0)) ~ (G, G,). Therefore,
BB, esp(AF(Gy) — F(G)) < B B, exp( A2 {VF(G),Gy) )

= Eq, exp(X72|VF(G))3/9)

where we have computed the expectation over G,.
Recall that ||#||jx_, , = o(X). We obtain
2

|[F ()= F)l = [l COll =l | < Nlee(x = p)I < o(X)]x =,
therefore |[VF(-)|, < o(X). We then arrive at

Eg Eg, exp(A(F(G,)—F(Gy) < exp<%>.

Applying Jensen’s inequality to the convex function exp(—-) and the expectation
over G, we have
Eg,Eg, exp(AF(Gy)—F(G))) 2 Eg, exp(A(F(G,) —Eg, F(G))))
= Eexp(A(1X|| = E[1X1])).

Therefore,
Nrlo(X)?
Bexp(A(1X]| — E|IX) < exp( ).
Using Markov’s inequality we get

) Xrlo(X)? 22
— < — —_— = —_— . n
BN —E (X1 > £) < infexp(—2e + S0 ) = exi ﬂza(Xy)
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We have seen that the Lipschitz constant of F : R* — R defined by F(x) =
||Zi-€:1 x;a;|| is 0(X), hence Corollary 4.7 gives a concentration inequality of F
around its median (which is not very different from a concentration inequality
around the mean).

4.9. REMARK. Of course the same argument shows that if F : RF — R is
L-Lipschitz with respect to the Euclidean norm on R then for every ¢ >0,

2 2
P(|F(G)—EF(G)|>1)< 2exp<_L>,
m2[2
where G ~ 4(0,1d) is a standard Gaussian vector in RF.

We now give an improvement of this result, based on the same method of
proof.

4.10. THEOREM. Let G, : /¢ lze — R” be a random Gaussian operator given by an

n x k matrix with independent standard Gaussian entries. Let a,b € S*=" and let
|| || be a norm on R” such that ||-|| <|-|,. Then

2
PG = 16,0 = ) < exp( 2 ). (4
2

4.11. COROLLARY. Let||-|| be a norm on R” such that for any x € R”, ||x|| < | x|,
For any set T C S*~', we have

IEsu};|||Gw(a)||—EIIC?(n)III < CEsup [(Gy,a)l,
ac

acT

where G,y and G,y are standard Gaussian vectors in R”" and R, and where C is a
universal constant. In particular,

El|Gull—CE|Ggl, <E inf ||G, ()| <E sup [|G,(a)ll
acSk—1 aeSk—1

SE[|Gll+ CE|Gg)l,-

Proof. 1t G, =(Gy,...,Gy) =(g;;) where 1<i <n, 1< j <k then

k n k
Go(a)=2 a4;G; = Z(Z“j&‘j)ei
j:l 1 j:l

1=

fora € S"~1. Therefore G (a) has the same distribution as the standard Gaussian
vector G, = (gp,---»&,) in R”. Indeed, we only have to check the covariance
matrix,
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k k

k k k
E<Z a; 8/ef><z a; glj) =2 4B g =2, > aapdy,d;
7j=1 j=1

j=1j=1 j=1j=1

k
— 2 _
=841 2.4] = ey
=1

where &}, ; is Kronecker’s delta. Hence E||G,,(a)|| = E||G,,)||. Theorem 4.10 tells
us that the random process

Yia= |G, @) =E|lG, (@)l = 1G, (@l =E |Gl
is subgaussian, namely
P(Y(a)—Y(b)>1)< exp<—2—t2>.
m2la—b|3
One can therefore apply the majorizing measure theorem [90] to deduce that for

any set T C S*~1, we have
Esup|Y(a)] < CEsup [(Gy),4)l,

aceT acT

where C is a universal constant. The particular case is obtained by taking
T = S*=1. It can be checked that

k 1/2
E|G(/€)|2:]E<Zgi2> ~VE ask—oo. m
=1

Proof of Theorem 4.10. We follow the same idea as in the proof of Theorem 4.8.
Fora,b € $¥ ' weset X, =G, (a) and X, = G, (b). We can find a vector 4’ such
thata L 4’ and b =acosOy+a’sin G, with 8, €[0,7]. Let X, = G, (a’). We take

X(0)=X,cos0+ X, sin0.
Since G, is a linear operator, we have
X(6,)=G,(b)=X,.
We take F(x) =||x||. Then Jensen’s inequality gives
Eexp(A(|G, (o)l = |G, (a)ll)) = Eexp(A(F (X, cos O + X, sin ) — F(X,,)))

0,
< 1 f Eexp(A0(VF(X(0)),X'(0)))d0
0 Jo
=Eexp(A0,(VF(X,),X,)) < exp(/lzﬁg/Z),

for
IF(x)=F)l = llxll = Iyll| < llx =yl < [x =,
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Now it suffices to observe that
la — b3 =2(1—cosb,) = 4sin*(6,/2) > 4(2/ 7)* (63 /4),

and to conclude by applying Markov’s inequality as in the proof of Theo-
rem4.8. u

4.3. Dvoretzky's Theorem

We denote by ¢4, ;, the set of all k-dimensional subspaces of R” equipped with
its Haar measure, which is the unique probability measure invariant under the
action of the orthogonal group on R”. Dvoretzky’s Theorem concerns random
Euclidean sections of a symmetric convex body in R”.

4.12. THEOREM. Let K be a symmetric convex body in R” such that B} C bK. Let

M be a median of ||-|| with respect to o, on S, where||-|| =||-||x. Then for every
e€(0,1), 1f
b— cnM?e?
B Lbzln(4/5)J

then the set of subspaces E € 9, such that
(1—e)M(KNE)CBINE C (1+¢)MEKNE)
has measure greater than
1—2exp(—FklIn(c/e)).
Here ¢ > 0 is an absolute constant.
We will prove the Gaussian version of this theorem.

4.13. THEOREM. Let K be a symmetric convex body in R” such that B} C bK. Let
|| - || be the norm associated with K and let G be a standard Gaussian vector in R”.
Then for every e >0, if

L :{ (E[|G][)*? J
b2r2In(21/¢)
then the set of subspaces E € 9, such that
o2l
E[Gl,

has measure greater than

E||G
(KNE) C Bz"ﬂEc(1+5)E“ I

= (KNE) 4.5)
2

1—4exp(—FkIn(21/e)).
4.14. REMARK. Let & be a random vector uniformly distributed on the unit
sphere $”~1. Then G ~ |G|,0, hence
EllGll
E|Gl,

=E[0]].
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Thus, E||G|| ~ +v/nE||0]], so up to the fact that M is replaced with E||0|| =
fsrz—l 10]|d o,(6), both theorems are identical.

The idea of the proof is now standard. We consider the random Gaussian op-
erator G, : 0% — (R”,]|-||) and we

e find an individual estimate for deviations of ||G_ (2)|| from its mean,
e apply a discretization argument (construct a net),
e deduce a general estimate from a net estimate.

4.15. REMARK. A procedure to generate the Haar measure Y, on 9, . is the
following. Let ¥, be the standard .4/(0,1d) Gaussian measure on R”. Take the
pushforward of the product of y,, X --- x y,, on R” & --- @ R” under the map
span{xy,...,x;}. The result is invariant under the action of the orthogonal group
and it has to be the Haar measure on %, ;, by uniqueness. If we denote by .</ the
subspaces of 4, ; such that (4.5) holds true then v, ,(E € ./) =P(Im G, € .<).

4.16. LEMMA. For every 8 € (0,1) there exists a 8-net of S*=" with respect to | - |,
of cardinality less than (3] 8 )*.

Proof. Let 8,,...,0,; be a maximal set of points of S$¥~! such that for all i # j,
0, —0;| > 3. Then, for any 0 € §¥=1 there exists i € {1,...,M} such that | —
;] < 8: otherwise, the set would not be maximal. Hence {0,,...,0,,} is a &-net
of $¥~1. It remains to estimate M. The Euclidean balls centred at &; of radius & /2
are disjoint. They are all contained in the Euclidean ball centred at the origin and
M S M
g B<(9“ 2 >‘ B Z

of radius 1+ &'/2. We get
k
B<6i,§>‘ :M@) 18]
= 2 2

S k
<(1+3) B

which proves that M < (142/8)* <(3/8)¢. =

4.17. LEMMA. Let A be a 8-net of S¥=! with respect to |- |, and let T : {5 —
(R™,||-||) be an operator such that Ay < ||Ta|| < A, for all « € N Then for all

x € S we have

32
=15 SITxll < =5

Proof. Let x, € S¥~! be such that || T x,|| = max, g || Tx||. There exists an ele-
ment a, of the &-net A" such that |ay —x,|, < 8. We have

T< Ay — Xy >
lag—xol,

17 %] < 1T ][+ T (xo—0)Il < Ay +lag—2l

\ < 4 +8I Tl
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hence || Tx,|| < A,/(1—8). Now let x € $¥~! and take & € A" such that |@ — x|,
< 8. Then
A SA
> ), — .
4 PR
Proof of Theorem 4.13. If G =3"_| g;e; then with E = (R”,||-||) we deduce from
B} C bK that

G)=|lid: €5 = ®R",||-]))|| < &.
Seta € $*~1. Since G, (a) ~ G, by Theorem 4.8 we have

PG, )| ~EIIG @] > £) < 2zexp(~2),

where we can set ¢ =2/7%. Therefore,
ceX(E|G]|)?
b2 '
Let ./ be an e-net of cardinality (3/¢)* in the unit sphere. Then the union bound
gives

2((l1G, @) ~E[IGll| > <EIIG) < 2exp(—

ce(E||G]|)?
P(Ize.N, |[|G,(a ||—E||G|||>5E||G||)<2|JV|€XP< #>
2 2
S2exp<kln<§>_w@bw>.
Hence if 2( ” ”)2
3 1 ce*(E||G
kln(_><§ 5 (4.6)
we have

Vae ¥, (1—o)E[G] <G, (a)ll <(1+2)E[G]|
with probability greater than
1—2exp(—FkIn(3/¢)).
, we deduce from Lemma 4.17 that

_ 1—3¢
Vxestl  =ER|IG] <G, 0l <

e(l4¢) _ 1-3¢

Since 1 —e ——— = —,

If & satisfies (4.6) then, thanks to || || < & |- |, we observe that

kln<g> %cs (E|GL,)2,

and therefore we can get the same conclusion with || - || replaced by |- |,,
Vi € St 1-3¢ 1+4+¢
> 1 _

<G, <

~ E[Gl.
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Taking the intersection of the two events we infer that with probability greater
than
1—4exp(—kIn(3/¢))

both conclusions hold true for the operator G, . Using these inequalities and ho-
mogeneity of the norm we have
1=3¢ EIG] _ [[Gu(ll _ 1+= E[G|
1+e E|G|, ™ |G,(x), ~ 1—-3¢ E|G|,
with high probability. We set £ =Im G,,. Therefore, if k satisfies (4.6), that is,
_ <ElGIPe
= 2b2In(3/¢)’

Vx € RF,

then we have

1-3¢ E[G| < [l < 1te E||G||

I+e E[G[, ™ ], ~ 1=3¢ E|G],

Moreover, it is clear that dim £ = k and changing ¢ to ¢/7, we achieve our goal.
The result follows from Remark 4.15. =

Yy €E,

Later we will need a dual version of this theorem. We write it for a simple
choice of ¢.

4.18. THEOREM. Let K be a symmetric convex body in R” such that its support
function hy satisfies b () < b|-|,. If
o(Eh(G)?
b2
then the set of subspaces E € 9, such that
1 Ebg(G)
2 E[G],
has probability greater than

k<

3E 5 (G)
P.B’ Cc P,K c ——X —'p_p”»
E*&2 E 2 E'G'z E*&2

1—4exp(—ck),

where ¢ is a universal constant.

Proof. Note that || - ||[gx. = bk, where by is the support function of a convex
body K. The hypothesis || - ||gc < &|-], is equivalent to B} C bK°. Applying
Theorem 4.13 to K°, we find that for ¢ = 1/2, if
< <EA(G)
— bz >
then there exists a set of subspaces £ € ¥, ;, of measure greater than 1— 4e—ck
such that

Ehx(G)
2E[G],

3E b (G)
2E|Gl,

(K°NE)CBYNEC (K°NE).
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We can now dualize these inclusions using (B} NE)° = PyB}, (K°NE)° = P K

to obtain B holC AEHA(C
2E|G|, 2E|G|,

To conclude this part, we state and prove the classical Dvoretzky Theorem.

PEBZn.I

4.19. THEOREM. Let (R”,||-||) be a normed space. For every ¢ € (0, 1), there exists
a subspace E C (]R” || -11) of dimension k > c(¢)Inn such that d(E, (%) < 1+-e.

Consequently, €, is finitely representable in any infinite-dimensional Banach
space X.

Proof. Although in these notes the concept of Banach-Mazur distance d(-, ) be-
tween two Banach spaces has not been explained, we refer for a basic presentation
to classical books on Banach spaces, e.g. [80, 92]. The statement of the theorem
means that given R” equipped with a norm |||| and its unit ball K, one can find a
linear transformation 7' € GL,, such that 7'(K) admits a section with a subspace E
of dimension & satisfying

r(BjNE)C T(K)NE CR(ByNE) with R/r <1+e.
Of course, B NE is nothing other than a Euclidean ball in dimension & that you
may identify as BY. We can now start the proof.
Let T € GL, be such that B} is the ellipsoid of maximal volume contained in

T (K). This map exists and is uniquely characterized by Theorem 2.10. Of course,
B} C T(K) and by Theorem 2.11 we get

E|IGllrk) 2 EIGloo =E max |g;| 2 v,

where the last inequality follows from a simple estimate of the distribution of
the maximum of 7 independent Gaussian standard .47(0, 1) random variables. By
Theorem 4.13 with b = 1 we conclude that for every ¢ € (0,1) there exists a
subspace E of dimension greater than ¢(¢2/In(1/¢))In#n such that

E||lG E||G
(1—5)M(T(K)OE) CBINEC(1+ 5)M(T(K)OE),
which is the desired conclusion up to changing ¢ to ¢/3.

E[Gl, E[Gl,

By definition, ¢, is finitely representable in an infinite-dimensional Banach
space X ifand only if for any k£ € Nand any ¢ € (0, 1), there exists a k-dimensional
subspace £ C X such that d(E, (%) < 1+ ¢. This follows immediately since In7
goes to infinity as 7 goes to infinity. =

4.4. Comparison of moments of a norm of a Gaussian vector

From the Gaussian concentration inequalities we can deduce the following theo-
rem.
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4.20. THEOREM. There is a constant ¢ such that for any norm || - || on R” whose
unit ball is denoted by K, the following holds true. Assume that || || < b|-|,. Then

(EIGI-EIGII")" <cbyp  for p=1, +7)
where G is a standard N (0,1d) Gaussian vector in R™. Set
. E||G||>2
Ky=(——).
kE)=(=
If1< p <k*(K)then
Py/p
_EIGIY s
E|IG]]
If p > k*(K) then
E|IGIN'? < cby/p. (4.9)

In addition, if b is the smallest constant such that || - ||g < b|-|,, then, for all 1 <
P <00,
cby/p <(E|G|I")"". (4.10)

Proof. From Theorem 4.8 we deduce

E|lIGII—-E[IGIl|” =pf "' P(|IGI = ElIGl| > t)dt

<2pf “Lexp(—ct?/b?)dt

— ﬁ p/2—1 — — P_bp
= u exp(—u)du = e I'(p/2).

Therefore to obtain the first inequality it suffices to use Stirling’s formula. It fol-
lows from the triangle inequality that

(E]G|I)"? —E||Gl|| < (E|IIG]| —EIIGI||")"" < cbyp,
therefore if p < k*(K) we have
(E|IGIIP)? <E||Gl|+cbyp < (1+0)E||G].
If p > k*(K) then
(E|IG|I))? <E||G||+cbyP < (1+)b /.
Moreover, for all 1 < p < 0o we have
ElIGIN =(2 swp [$.Q)) "> sup EN.C))7.

llpllgo=1 llllgo=1
For any ¢ € R”, we have (¢, G) ~ .A(0,|¢|,), therefore

El{g, G)IN)"P = c|Bl,vP-
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If b is the smallest constant such that ||- || < b]|-|, then |- |, < b||-||g- and there
exists ¢ € R” such that |@|, = b||@||g.. Therefore, (E||G||?)/? > cb /p. =

4.5. Notes and comments

The results presented in this chapter are at the heart of the study of high dimen-
sional concentration phenomena. They can be considered as the basics of the the-
ory. Theorem 4.1 is due to Lévy [68]. Theorem 4.12 is taken from [74]. Moreover
the isoperimetric problem on the sphere is delicate and a proof based on Steiner
symmetrisation can be found in [37]. The paper [37] is a masterpiece on this
subject. Vitali Milman had a great influence in the discovery of the power of the
concentration measure phenomenon on the Euclidean sphere. His proof of the
quantified version of Dvoretzky’s Theorem 4.19 is the starting point of a main
branch of the local theory of Banach spaces. We emphasise that the original paper
of Dvoretzky [35] also contains a quantified finite-dimensional version.

In the Gaussian setting, the isoperimetric problem was solved by Sudakov and
Tsirelson [89] as well as independently by Borell [23] (see Theorem 4.4). It may
be deduced from the spherical case by using the Poincaré lemma. There is also a
proof by Ehrhard [36] which uses the so-called Ehrhard symmetrisations.

As we said, all these proofs are delicate and this is why it was attractive to
study the concentration of measure phenomenon by itself. We have presented
simple proofs in the Gaussian setting. The proof of Theorem 4.8 is due to Mau-
rey and Pisier. We followed the presentation from [80]. Theorem 4.10 is due to
Schechtman [85] but we followed a proof indicated to us by Pisier. Up to the con-
stant C, Corollary 4.11 is a consequence of Gordon’s min-max inequalities [50].
We have given a proof that uses the Majorizing Measure Theorem of Talagrand
[90]. Apart from the original papers of Gordon [50, 51], a detailed proof of Gor-
don’s min-max inequalities can be found in [69]. Theorem 4.6 is due to Talagrand
[91] and we have followed the argument of Maurey [73] using the so-called Prop-
erty (7). It can be extended to the setting of uniformly smooth Banach spaces
[87, 3] recovering a concentration of measure phenomenon on uniformly convex
spaces due to Gromov and Milman [53]. Theorem 4.20 is due to Litvak, Milman
and Schechtman [71].

Several books about the concentration of measure phenomenon and its appli-
cations have been written. We recommend [65, 64, 25, 30] for further reading.



5. Reverse Holder inequalities and volumes of
sections of convex bodies

5.1. Berwald’s inequality and its extensions
We start by formulating a reverse Holder inequality due to Berwald [15].

5.1. THEOREM. Let ¢ be a non-negative concave function supported on a convex
body K = {¢ > 0} in R”. Then for any 0 < p < q we have

(5 fserae) = (7 g goorae) ™

Note that
<n+p>: (n+p)n+p—1)...(p+1)
n n!
1
(5.1)
pfo ub=du
Observe also that for any 7 such that the 1ntegrals are finite,
1 oo
| grttax =g [ e utgs o, 652)
K] Jk 0

where w is the measure uniformly distributed on K, u(A) = [KNA|/|K]. Since ¢
is concave on K, for every #,v > 0 we have

{d>1—Du+Av} D(1—=AN{Pp>u}l+ A{d>v}.

Let us define /() = u({¢ > t}). Since K is a convex body, the measure u satisfies
the Brunn-Minkowski inequality, and by Theorem 3.2, we have

FA=D" 04 A0) = (1= f ()" + Af ()" (5.3)

whenever f(u)f(v) > 0. We now state a generalisation of Berwald’s inequality.
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5.2. LEMMA. Let h:R, — R bea decreasing function. Let ® : R, — R be such
that ®(0) = 0 and the function x — ®(x ) / x s increasing. Then the function

fO X‘D dx 1/ p+1)
G
(p)= < fo dex >

is decreasing on (—1, 00).

First we show how the lemma implies Theorem 5.1, and then we prove the
lemma itself.

Proof of Theorem 5.1. Let h(u) = (1—u)" 11 1(#). Take

B(x)=1—u({p>x})",
where y is uniformly distributed on K. By inequality (5.3), we know that @ is

O(x)—2(0) - - .
% 1S 1creasing. HCI’ICC, fI'OI‘I’l

convex. Obviously, ®(0) = 0. Thus, o)
Lemma 5.2, the function

[ 1l > xhyp dxy Uip+)
G(p)=(* )
B(n+1,p+1)
is decreasing on (—1,00). Here and below we use the Beta function B(x,y) =
fo t*1(1—t)~1dt. It follows from (5.1) and (5.2) that

<n+5+1 EL{gé(x)lfurla,’x:(;b+1)<71-|—:117+1>L°° tu({d>t})dt
=G(p)*,

and Berwald’s inequality is proved. =

Proof of Lemma 5.2. Let @ =1/G(p). Then

Loo h(ax)x? dx = fom h(®(x))x? dx.

Set
)= | (e - baos dx.

Then by the definition of & we have g(0) = 0. Obviously g(co) = 0. We analyse
the sign of h(ax)— h(®(x)). Since ®(x)/x is increasing, there exists x, € [0, 0]
such that ®(x) < ax for x < x5 and ®(x) > ax for x > x,. Since b is decreasing
we have h(ax)— h(®(x)) < 0 for x < x4 and h(ax)— h(®(x)) > 0 for x > x,.
Therefore, we know the sign of g’(¢) and we conclude that g is increasing on
[0,x,] and decreasing on [xy, 00). Since g(0) = g(o0) =0, we deduce that g >0
onR,.
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The statement of the lemma follows by integration by parts. Indeed, taking
—1< p <q, we have

L ” xTh(®(x))dx = fo ” xPh(®(x))xT P dx
=(q—p)J:o be(é(x))f: uI P dudx
= (qr—p)Joo ui=r=! Lw x?h(®(x))dxdu

<(g— p)f qulf xPh(ax)dxdu

f kaqudx——f h(x)x?dx,

5.3. PROPOSITION. Supposef : R+ — R, is log-concave with f(0) = 1. Then the
function

which is equivalent to G(gq) <

<f0 tl’f( ) >1/ p+1)
g [(p+1)
is decreasing on (—1, 00).

Proof. Let h(t) = e~*. By log-concavity we have f = e™®, where ® is convex
on R, and since f(0) = 1, we have ®(0) =0. Clearly / = h o ®, therefore we can
apply Lemma 5.2 and use the fact that

f e *xPdx=T(p+1). m
0

We now present a crucial property of log-concave distributions which says
that they have log-concave tails. It will be important in view of the next proposi-
tion, where we compare moments of random variables with log-concave tails.

5.4. PROPOSITION. If f : R — R is log-concave then it has a log-concave tail,
that is,

r— Loof(x)dx

is log-concave.

Proof. We define g(x) = f(x)1(;, c0)(x), h(¥) = f(¥)1(;,,00)(y) and m(z) =
J(2)1034 (1= )1,,00)(2)- Then log-concavity of f yields

m(Ax +(1—A)y) > g(x)*h(y)'
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and by the Prékopa-Leindler inequality (Theorem 3.6), we have

J:m_% Flx)dx > < Jt oo f(x)dx>i< Jt oo f(x)dx>H. .

We now state reverse Holder inequalities for positive random variables with
log-concave tails. In particular, due to Proposition 5.4, they are valid for log-
concave distributions.

5.5. PROPOSITION. Suppose Z is a positive random variable with log-concave tail,
i.e. the function f(t) = P(Z > t) is log-concave, and f(0) = 1. Let & be the expo-
nential random variable with parameter 1. Then for p > g > 0 we have

(Ezp)l/p < M
~ (E&1)Y4

5.6. REMARK. Note that EE? =T(p + 1), so
E&N)P _ p

E&)T = ¢’

where C is a universal constant.

Proof of Proposition 5.5. Define

(EZ7)'/1.

1 (= EZ?P
Gp)= = [ St =2
I(p) Jo &r
By Proposition 5.3 we have
G(p)'? <G(q)"". =
The last proposition is a typical example of a reverse Holder inequality. We
deduce from it a Khinchin type inequality for linear functionals.

5.7. COROLLARY. Let@ € S"™!, andset H =0  and H_ = {x € R" : (x,0) > 0}.

Let o 9
(x’§)+:{<x> ) if (x,0)>0,

0 otherwise.

Then for every log-concave probability measure u on H

<J ﬂ <x,<9>.’;du(x)>1/p < %(ﬁw (x,@)id,u(x))l/q 5.4

forany p>q>0.
In particular, this holds for the uniform measure 1 on a convex body K C H.,..

5.8. REMARK. If yu is an even log-concave probability measure on R” then it
is easy to see that inequality (5.4) holds true for the function |(x, )| instead of
(x,0) .. In the general case, some other tools are needed, like Proposition 5.16
below.
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Proof of Corollary 5.7. The function ¢(x) = (x, 0) is affine, hence for any #,v >0
and 1€[0,1],

(1=D{(x,0), > u} + M (x,0), > v} C{{x,0), >(1—u + Av}.

By log-concavity of u, we deduce that the function ¢ — f(z) = u({(x,0), > t})
is log-concave on R . Since y is a probability on H, we have f(0) = 1. Let Z be
a random variable with tail /. Then

| wodu=p [ "1 utiin0), > par =22,
" 0
and the result follows from Proposition 5.5. m

We explain right away why Lemma 5.2 is related to the comparison of the
volume of a convex body in R” with the volume of its hyperplane sections.

5.9. COROLLARY. Let K bea symmetric convex body in R" and let p > —1. Choose
0 € S" and set H = 0. Then

1/p 1/p
<LJ’ |(x,9)|7’dx> < vol, K z( n! > '
K| Jx vol, (KNH)2\(p+1)...(p+n)

5.10. REMARK. There is equality if K is the double cone

conv{{x =(xf,...,x,) €R” :xlz—l—-u—l—xi_1 <1x, :O},en,—en}
andH:ei.

5.11. REMARK. If K is such that its inertia matrix is the identity, that is, for all
g eR”,

1
— x,0)*dx =63,
T |l o)P =168
then taking p =2 in Corollary 5.9 yields

vol, (KNH) < n?
vol, K 2n+1)(n+2)

This type of inequality is related to the slicing problem.

Proof of Corollary 5.9. In this proof, by abuse of notation, we denote both vol,,
and vol,_, by | -|. Since K is symmetric we have

1 . e {x €K :(x,0) =t}
K] L“ Ol ‘fR't'P ] 4t

ZZJ tpw(jt_
0 K|
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As a consequence of the Brunn-Minkowski inequality, we have seen in Theorem

3.17 that the function [KN(t0+H)|
N(td +
f(t):—

K|

1s n%-concave. Let h(t)=(1—1t)""! 170,17(2)- Set

w5

Obviously @ is convex on R and ®(0) = 0. Therefore, x — ®(x)/x is increasing.
Since max f = f(0), we have ®(x) € [0, 1]. By Lemma 5.2, we know that

0o 5 f(x) 1/(p+1) 1/(p+1)
G(p)= Jo o = 2|K|IK w0l dx
f;xp(l—x)”—1dx |K|1r51| fo xP(1—x)"—tdx
is decreasing for p > —1. Hence forall p > 0, G(p) < G(0), and for all p € (—1,0),
gtorp P P b4
G(p) > G(0). Rewriting the inequalities, we can see that we are done. Indeed, for

p >0, the inequality G(p) < G(0) is equivalent to
<%f1< X, 9)|de>1/(P+1) n K|
<=.

KNH 5 :
KR B(p+1,n) 2 |KNH|
Therefore,
r  MIIKNH 1/p (p+1)/p
([ orar) < (s 1) (2B
K| Jk K| 2 |[KNH|
n K| 1
=—. B 1, /p,
g B+

It suffices to notice that
I'(n)I' 1 T 1 !
By LG D )
I(n+p+1) Tn+p+1) (p+1)...(p+n)
The same argument gives the result for p € (—1,0). =

We conclude this section with the strongest form of generalised Berwald in-
equality.

5.12. THEOREM. Let f :[0,00) — [0, 00) be 1/n-concave on its support. Define
H:[—1,00) >R, by

Jo et f(2)dt )
H(p)=1 B(p+1,n+1) ’
), p=-1

Then H is log-concave on [—1, 00).
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Another proof of Theorem 5.1. We have

| gorttax =) [T erctg > ar

where u(A) = |K NA|/|K|. We have seen in (5.3) that the function f(¢) =
u({é > t})is 1/n-concave, therefore by Theorem 5.12,

—100)3 s H(py= (") [ gt
n K| )k

is log-concave. Take —1 < p < q. We can find A € [0,1] such that p =
(1—=A)(—1)+ Ag,i.e. A= ‘D By log-concavity of H we have

H(p) > H(=1)"""H(q)",
and since H(—1) = f(0) = 1 we obtain H(p)/(?+1) > H(q)/(a+)), u
5.13. COROLLARY. Let f be a log-concave function on R . Then the function H :
[—1,00) > R, given by
[ et f(r)de .
Hp)={ T+ > £~
/), p==
is also log-concave. Moreover, if f (0 ) =1 then the fimction
T(p+ 1)
is decreasing.
Proof. Let f =e~%, where ¢ is convex. The function
tn)\”
g0=(1-42)
no/4

is 1/n-concave, therefore by Theorem 5.12 the function

foootp@_@)idt_ I(p+n+2) 1 foosl’<1—@>nds
B(p+1,n+1)  T(p+1DI(n+1) nrt! J, n /.

is log-concave for p €[—1, 00). Letting 7 — oo gives the first statement.

To prove the other part it suffices to observe that for every log-concave func-
tion F such that F(0) =1 the function x — —In(F(x))/x is increasing. Note that
we have thus recovered Proposition 5.3. =

pl—)

Proof of Theorem 5.12. Since f is non-negative, 1/n-concave on its support and
satisfies some integrability condition at infinity (so that H is defined at least at
one point), we know that f is supported on a finite interval.
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Step 1. Take —1 < p < g < r. We can find non-negative parameters a, b such that
for the function g, , : R, — R, given by

t n
84,5(1) =ﬂ<1 - Z) 110,51(2)
we have

fooo thg, ,(t)dt :Joo tPf(t)dt=m,,

0
J tqgﬂ,b(t)dt:J tif(¢)dt :=m,.
0 0

Indeed, for any s > —1,
f t'g, ,(t)dt =ab ' B(s +1,n+1),
0

so the solution reads

yo (7. Bty

m, B(p+1,n+1)

< mi B(g+1,n+1)pt! >1/(q—1’>

mgﬂ . B(p+1,n+ 1)4+1

b

Step 2. Denote by H, the function H associated with g, ;. Then H,(s) =ab**!,
so we have

Hy(q)=H,(p)"*H,(r)*

whenever (1—A)p + Ar = ¢g. This means that we have equality in the special case
of H,.
g

Step 3. Set h = g — f. We will prove that
f t"h(t)dt >0. (5.5)
0
This will prove the statement since for (1—A)p + Ar =g,

H(q)=H,(q)=H,(p)' *H,(r)* > H(p)'"H(r)".

Let

oo

Hi(t) :foo sPh(s)ds, Hy(t) :f sTPVH (s)ds.

We have fooo t?h(t)dt =0, thus H,(co) = H;(0) = 0. We observe that
O:f tqb(t)dt:f t17 PP h(r)dt
0 0

= [ Terrmnai=-p | @
0
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whence H,(o0) = H,(0) = 0. Since Hj(t) = —t??~'H,(¢), the function H,
changes sign at least once (if not, then H, > 0 or H, < 0, and since H,(0) =
H,(o0) = 0, we have H, =0, but then H; =0, » = 0 and there is nothing to
do). Since H changes sign at least once and H,(0) = H,(o0) =0, it follows that
H changes sign at least twice. Since H{(t) =—th(t), we see that b changes sign
at least twice. Moreover, g'/” is affine and /'/” is concave. Therefore, b changes
sign exactly twice, say at ¢, and t,, and we have 2 > f(0) and b > maxsupp /.

Now we can analyse the behaviour of our functions:

t 0 2 Ly oo
h(t) + 0 — 0 +
H(z) — 0 + 0 —
Hy(t) O\ /o/ \O
Hy(t) + 0 —
)| T
0 0

Hence H, > 0. Therefore,

oo

f trb(t)dt:J t"f’tph(t)dt:—f t"PH(t)dt
0 0 0

:(r—p)JOo<> t" P H (t)dt :(r—p)fo tT P (t) d

:—<r—p>jo oY) di

= (r—p)(r—q)J t™ 1 H(t)dt > 0.

0
This proves (5.5). =

5.2. Some concentration inequalities

With a view to extending Corollary 5.7 to a vector setting, we require new tools.
Indeed, a function like a norm || - || is not concave but convex and Theorem 5.1
cannot be applied. In this setting, reverse Holder inequalities are based on con-
centration inequalities for log-concave measures.
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5.14. LEMMA. Let K be a symmetric convex set in R” and let u be a log-concave
probability measure such that u(K)=0>1/2. Then

. (¢+1)/2 . t/2
oo 505

Proof. We first prove that, for any ¢ > 1,

2 t—1
KD —(tK)+ —K. 5.6
t+1( ) t+1 ©-6)
Indeed, suppose that y € K and z ¢ tK. If x := %z+%y were in K, then we

14l el :
would have sz = 5~x — 5~y € K by convexity and symmetry of K, a contra-

diction. Hence (5.6) is proved. By log-concavity of u, we get

16 = p(K) 2 [T =[]0,

Rewriting the expression, we arrive at

o\ (D)2 _ t/2
u(KY) < (=) gi-or = g(120) T o (120) T /51-)

g g
1—6 t/2
<|——— .
()
Observe that this inequality is meaningful only if @ > 1/2 so that (1—0)/0 < 1. =

5.3. Kahane—Khinchin type inequalities

5.15. PROPOSITION. Let u be a log-concave probability measure on R” and let ||-||
be a norm. Then

a({Iel> 40 [Iaduco} ) see, ez

Proof. Let I = [ ||x||d u(x). Then by Markov’s inequality u(||x|| > 41) < 1/4.
Let K be the symmetric convex body defined by {x : ||x|| < 47}. Then u(K) =
0 >3/4and (¢K)" = {||x|| > 4t1}. We conclude from Lemma 5.14 that

_ t/2
p{llxl] > 4e1}) = u((tK)) < <%> <3<t

Such exponential decay of tails is related to the following reverse Holder in-
equality.

5.16.PROPOSITION. Let u be a log-concave probability measure and ||-|| be a norm.
Then for any 1 < p < q we have

<fHx”qd}l(X))l/qSlZ%(f||x||pdlu(x)>1/p
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Proof. Observe that by replacing || - || by its multiple, we can assume that

| 1l du =1
Therefore, by Markov’s inequality, we have
alfllell = 4) <47,

Define K = {x : ||x|| < 4}. Then u(K) =60 >1—4"7 > 1/2 and (tK)" = {x :
[|x||>4t}. By Lemma 5.14, we have

—9\'/? - \!/?
ucliell> 4= (Z0) T < (FE5) T et orez

since 47 > e? 4+ 1 for all p > 1. Using this inequality, we can write

4 %)
0

f ]l da(x) = g j 7 ({lel] = 1)) d 4 q j (]| = 1)) d

<atatg [ (e 2 451 ds
1

<41 +4qqf si7 e s
0

<404 <§>qr(q +1)

Since (g 4 1)"/9 < g for every ¢ > 1, we deduce that for any 1< p < ¢,

1/q
q_..4q
x| d (x)> <418L<124. .
<f : P p

5.17. REMARK. For 8 € §"7!, one can take ||x|| = |(x, 6)| whose unit ball is the
symmetric strip {x : |(x,&)| < 1}. In that case, Proposition 5.16 is an extension of
Corollary 5.7, with non-sharp constants.

5.4. Notes and comments

The starting point of this section is an old result of Berwald [15]. His paper is
readable and it is not difficult to go over all the statements to see that Theorem
5.1 is nothing other than Satz 7 from [15]. We just gave a modern presentation
of the result. Lemma 5.2 is taken from [76] and the reader may find there several
other types of reverse Holder inequalities. Moreover, [76] contains a beautiful
presentation of the slicing problem for convex bodies, where relations between
the volume of sections of a convex set and the moments of linear functionals are
established, like Corollary 5.9. The strongest form of reverse Holder inequalities,
Theorem 5.12 and Corollary 5.13, appeared in [20] (see also [31]). Corollary 5.7
is stated in [75].
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Non-symmetric versions of inequalities like the one in Corollary 5.9 and the
functional versions are of interest in the study of geometry of convex bodies. This
has been considered by Makai-Martini [72] and Fradelizi [40, 41, 42].

The extension of Corollary 5.7 to a vector setting is known since the work
of Borell [22]. Lemma 5.14 is taken from [22] and is known as Borell’s lemma.
Proposition 5.16 is also stated in [22]. It is usually referred to as the Kahane-
Khinchin type inequality because it implies the classical Kahane inequality (see
[77]). However, Corollary 5.7 and Proposition 5.16 do not cover the case when p
goes to zero. It had been an open problem for some time and took quite an effort.
The problem for p > 0 was addressed by Latata [62]. Then the first named au-
thor proved the equivalence for negative exponents (see [54]), using a completely
different approach—the so-called localization lemma. Latata’s theorem as well as
Guédon’s result led to a strong result of Bobkov [16]. It is also worth mentioning
here that Latata’s method can be used for negative exponents, as shown in [70].
It has to be noticed that a more general statement than Lemma 5.14 has been
established in [54]:

5.18. THEOREM. Let K be a symmetric convex body in R” and let u be a log-
concave probability measure. Then for any t > 1,

u((tK)) < (1— (K2,

This is the key tool in proving Kahane-Khinchin type inequalities for negative
exponents [ 54]. More general concentration inequalities for level sets of functions
instead of norms have been established by Bobkov [17], Bobkov-Nazarov [19]
and Fradelizi [43].



6. Concentration of mass of a log-concave
measure

6.1. The result

Let X be a random vector in R”, and define

(X)= sup (E|(X,0)")".

HesSn—1

Tp

Our goal is to prove the following theorem.

6.1. THEOREM. There exists a constant C such that for any random vector X dis-
tributed according to a log-concave probability measure on R”, for all p > 1 we have

EIX|D)? < CEIX|,+0,(X)). 6.1)

Moreover, if X is such that E(X,0)? = 1 for all 0 € "7, then for any t > 1 we
have

P(IX],> cyty/n) <e™V7, (6.2)
where ¢, is a universal constant.

Proof of the “moreover” part. Since X is distributed according to a log-concave
probability, we infer from Proposition 5.16 that for all p > 1,

o,(X)= sup (E|(X,0)|") We<C'p sup (E|(X,0)])2,

€ﬂ1 65"1

where C’ is a universal constant. Moreover, since E |(X,0)|> =1 for all § € "7,
we deduce that

EIX], < (EIX[)/* = (ZEIXe )=y

and deduce from (6.1) that for all p > 1,
EX|)? < Cyn+C'p.
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Forany ¢t > 1take p =ty/nand ¢, = e(C+C’). Then ¢t /n > e(C'p+C+/n) >
e(E|X |§ )/# and by Markov’s inequality

P(X|,> ¢ tv/n) SP(X|E > eE|X|J) <e P =e 'V,

The proof of the main inequality (6.1) requires more work. The first step is
a simple reduction to the symmetric case. Indeed, let X’ be an independent copy

of X. Then by the Minkowski and Jensen inequalities,
EIX)"? < (E[IX,—EX ") +EIX],

<(B|IX],— 1X'L|")"? +E|X|, < (BIX —X'|})? + E|X],.
Assuming that inequality (6.1) is proved in the symmetric case, we apply it to
X — X’ (which is symmetric and log-concave, see Proposition 3.16) and get

(EIX —X'|5)"? < C(RIX —X'|,+ 0 ,(X —X)).
But E|X —X'|, <2E|X|, and 0, (X —X)< 20 ,(X). Therefore,

(EIXID)? <3CE|X],+0,(X)).

This means that to conclude the proof of Theorem 6.1, we just need to prove
inequality (6.1) for a log-concave symmetric random vector X in R”.

This is the purpose of the rest of this chapter. We start off by introducing
Z ,-bodies.

6.2. Zp-bodies associated with a measure

6.2. DEFINITION. Let u be a measure on R”. We define the convex set Z () by
its support function

h, (H)(e):< f (x,&)idp(x))l/p, beRr,

»
where (x,0), = (x,0) if (x,0) > 0 and 0 otherwise.

6.3. REMARK. To justify Definition 6.2, recall that the support function of a
convex body K is given by hg(#) =sup g (x,#). And it is well known that any
function / satisfying h(Ax) = Ah(x) and h(x +y) < h(x)+ h(y) for any 1 >0
and any x,y € R” is the support function of a unique convex set.

6.4. REMARK. Let g be a standard Gaussian .4/(0, 1) random variable and let G
be a standard Gaussian .4/(0,1d) random vector in R”. For any x € R”, we have
(G,x) ~ gl|x|,, hence
1
p_ r
x|) =E{(G,x) —.
|xl; =E(G,x)} E

g
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Therefore,

f [xI? d () = E j <G,x>idp<x)ELgp:szp(m(c;)f’)ELgp. ©3)
+ +

The next lemma is crucial to understanding the properties of Z ,-bodies asso-
ciated with a measure with a density with respect to the Lebesgue measure on R”.

6.5. LEMMA. Let u be a measure on R” with density w : R” — R_. Given a sub-
space F CR”, let I u be the marginal of u, i.e.

)= | wds,

y+FL
Then PF(Zp(lu)) = Zp(HFlu)'
Moreover, if w is log-concave and w(0) > 0, let, for any r > 0,

Kr(fw):{xeR”:rf

0

[ee]

t"w(tx)dr > w(O)}
Then for any p >0,

Zy(1) = w(0) 1P Z, (K, (@) = w(0) P |K, (@) "L (K, (@), (64)

where Z (K, ,(w)) is the Z,-body associated with the measure of density 1 Ky (@)

and K

n

Proof. For 6 € F we have

hpyz, )@= sup  (x,0)= sup (Ppy,0)= sup (y,Pp0)=h; ,)(0)
e xEPH(Z, (1) yeZ, () yezZ, () e

= q (xﬁ}fidu(X))l/p
= <L Ll O +2,0) wly+ Z)dzdy>1/p
_ < L <y,e>{';<LL w(y +z)dz>dy>1/P

1/p
= (L (.0} HF#(y)dy> =hz,@,(0)-

By Theorem 3.23 we know that when w : R” — R is a log-concave function
not 0 almost everywhere with w(0) > 0, then the function

r—1 w(tx) >_1/7
= —d
”x”K,(w) <7L t (O) t

+p(w) 15 the homothetic image of K,, | ,(w) of volume 1.

n
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is a gauge on R” (recall that it is meant that it satisfies the triangle inequality).
Therefore, the set K, := K, (w) = {||x|x () < 1} is a convex set containing the

origin. The second part of the lemma follows by integration in polar coordinates.
We have

hZP([u)(H)p Zf (x,0)} w(x)dx =n|B}| ; JH "Nz, 0\ w(tz)do(z)dt

o
221 | <ZH—">+;da<z>

i |lz

= w(0)

n +p
— n|BZ”|w(O)J L Pz, 0) 1k (t2)do(z)dt
0 n—1

=w(0) J (x, Q)ilKHp(x)dx
= w(o)hzl,mwﬁ)(&)p-

Moreover, by a change of variable,

» 1/p iy , /p
by @ =] )ax) T =K ([ ge0)fdx)

n+p n+p
1/p+1/n -
= Kol b p(Kner)(e)
which means that Z (K, ,) =K, , |1/”+1/PZP(Kn+p). The meaning of equality

(6.4) is that in the log-concave case, the Z ,-bodies associated with the measure u
are the same as the Z -bodies associated with a properly defined convex body. =

In view of Lemma 6.5, we notice that it is of importance to work with a family
of measures which are stable under taking marginals. By Theorem 3.15, we know
that indeed, the marginals of a log-concave measure remain log-concave. At this
stage, it is of interest to know some geometric properties of Ball’s bodies K, (w).

6.6. PROPOSITION. Let w : R” — R, be an even log-concave function such that
w(0) > 0. Then forany 0< s <t,

I(t+1)
K(w)CK,(w) C ——K(w).
(@) K, ()€ UK )
Proof For any x € R”, let f, be the log-concave function defined on R* by
f.(£) = w(tx)/w(0). Then Proposition 5.3 gives the right hand inclusion. Indeed,

suppose x € K, (w). Then

<fo ¥l dy>1/5><tfo°°yt_1ﬁc(y)dy>1/f> 1
T(s+ 1) = (¢ +1) =T+ )/t
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Let x = 11:5"‘131 7 X. It follows that

o= [ Ty, <<ti—3b>”’y

s/t 8]
= %SL Y fO)dy > 1.

Therefore, ¥ € K. (w) and x € (ti—gljsKs(w)

The left hand inclusion is a consequence of Holder’s inequality. Indeed, since
w is even and log-concave, f, is decreasing and right-continuous on R*. As a
result, we can define a positive random variable Y such that for every ¢ > 0,
P(Y > t) = f(t) so that for every r >0, ||x||g 5,y = (E Yy

Since we have shown that in the case of a log-concave measure, the Z ,-bodies
are the same as the Z -bodies of a properly defined convex set containing the
origin, we investigate the properties of Z ,-bodies in this particular case.

6.7. PROPOSITION. Let K be a symmetric convex body in R” such that |K| = 1.
Then forany 1< p <gq,

q
Z,(K)cZ,(K)C C;ZP(K).
Moreover for any p > n,

Z,(K)>cK and c¢<|Z,(K)""<1, (6.5)
where ¢ and C are positive universal constants.

Proof. The first inclusion follows from Proposition 5.16. Now we prove the sec-
ond part. Observe that for any p and 0 € R”,

b (K)(Q)P:JK(x,ﬁ)idx:pJo tP7 () de

where f(t) = |{x € K : (x,0) > t}| is a 1/n-concave function on (0, o). This
follows from the Brunn-Minkowski inequality (see the proof of (5.3)). We know
from Theorem 5.12 that the function H : [0,00) — R, defined by

%, p—1
oy | SO
P)=\ B(p,n+1)
f(O), p=0,
is log-concave. Since H(0) = f(0) = [KN{(x, ) > 0}|, by symmetry of K we have
H(0)=1/2 and deduce that for any p < g,

p/
Hip =8 = () =Gty 6.6
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We get
_(T(p+1I(n+1)
bz, (6) = < T(n+p+1)
We conclude from (6.6) that for any p <g¢,
T(g+ 1T (n+1\Y1/ 20(p+n+1)
hy k)(0) < < > <
a A(g+n+1) I'(p+1DI(n+1

Since |[K| =1, we have

lim by, xo(6) = max (x, )] = g (6)

1p
) Hp).

1/p
)> hz,@)\(0)- (67)

and by properties of the Gamma function the first term on the right hand side of
(6.7) tends to one, so we get, for any p > n,

I(p+D0(n + 1)\ I(p+ DI(p+ 1)\
th(K)(9)2< Mot > (0 2< Tt p 1D > hi(0)
> chg(0),

where ¢ is a universal constant. =

6.8. COROLLARY. Let w be an even log-concave density of a probability measure

in R”, Then
c

w(o)l /n
where ¢, C are absolute constants.

Proof. From (6.4),
Z,(1) = w(0)" Z,(Ky,) = w(0)/"|K,, " 2, (K., ),

" C
S|zl < S

where K,, = K, ,(w) is a symmetric convex body in R” and K, is its homoth-
etic image of volume 1. We deduce from Proposition 6.7 that there is a universal

constant ¢ such that ¢ < |Zn(l?;)|1/ ” < 1. Therefore,
cw(0)!7”|Ky, [ <1Z, (V" < w(0)/7 Ky, 7. (6.8)
From Proposition 6.6,
T(2 1 1/2n
17 < iy 1 < E2PE D i < G
[(n+1)/n
By definition of K, after integration in polar coordinates we get

1 L w(th)
—daﬁ:nB”J. f "L drdo(0
gl 7= L T g )

_ ﬁf w(x)dx.

K, | =187
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Since y is a probability measure, we have
K| = ()" (6.9)

and conclude that w(0)~"/” < |K,, |'/” < Cw(0)~/”. Combining this estimate
with (6.8) gives the conclusion. =

6.9. COROLLARY. Let w be an even log-concave density of a probability measure u
in R”. Then

12 1/2 12
<J~ |x|§dx> < w(O)I/”<J |x|§w(x)dx> < C<J~ |x|§dx> ,
K K

n+2 n+2

where C is a universal constant. Moreover,

1/2 1/2
([_wkax) " =(] wtar) =
Kn+2 BZn

where ¢ is a universal constant.

d 5 B2 > c/m,  (6.10)

Proof. The proof is again based on (6.4). We use it with p =2 to get
VO eR”, f (x,0)2 w(x)dx = w(0) |Kn+2|2/”+1j (x,0)2dx.  (6.11)

n+2
From Proposition 6.6,

|1/n r(n+3)1/(n+2)|
Since |K,,| = w(0)™! (see (6.9)), we deduce that

|K |1/n<| |1/n

2 1
(0" < wOIK, < IO g2 ¢ ooy

T T(14n)n
by properties of the Gamma function. To conclude, we observe that for any or-
thonormal basis #,,...,#, of R”, we have

2/”f|x|2 x)dx = w(0)?/" J (x,u;) dx

z/nz J wofw)d+ | (e dx

and we use (6.11).
The “moreover” part is in fact slightly more general. Let K be of volume 1.

Then
J |x|§dx:J |x|§dx+J |x|§dx2f |x|5dx
K KNBJ K\B} B}

since the Euclidean norm of any vector in K\ Z‘?? is larger than that of any vector
in B7 \K, and |K \ BZ| = [B} \K|. =
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6.3. The final step

Proof of inequality (6.1). Recall that to conclude the proof of Theorem 6.1 it is
enough to prove that for any random vector X distributed according to a log-
concave symmetric probability measure u,

(EIX|))"? < CEIX|,+0,(X)). (6.12)

Let k be the integer such that p <k < p+1. Then (E |X|§)1/P <(E |X|]§)1/k and
by Proposition 5.16, 03(X) < 0, 4(X) < Co,(X). From (6.3) we have

EhL N _ ¢

EghHE  ~ Vk

where Z,, is associated with u. Observe that 0, (X) is the smallest number & such

that Z, C bB;. We split the discussion into two cases. Let ¢ be a small enough
constant.

If/e>(c

(E[X|5)* = (E(hy, (GY)V*, (6.13)

Ehyz, (G)

(0 >2 we deduce from Theorem 4.20 that

(B (b, ()" < CVR 0 (X),
and (6.12) is proved.

Eh, (G
k< (c U:(k)(() ))2 we deduce from Theorem 4.20 that

(B (hy, (GI*)* < CE by (G). .19
Moreover, from Dvoretzky’s Theorem (see Theorem 4.18), the set of subspaces
E€9,, suchthat

Eh, (G Eh, (G
1 zk( >PEBfCPEZ/€C§ zk()

n

2 E[G], 2 ElG, "7
has measure greater than 1—4exp(—ck). Therefore
Eh, (G P.7,|\/*
Zk( )S2<| Ek/e|> SC/\/E|PEZ/€|1/k (6.15)
E|G|2 |Bz |

since it is well known that |B§|1/ ¥ > ¢/Vk. The Z,-body is associated with the
symmetric log-concave measure u, therefore Lemma 6.5 implies that Pp(Z,) =
Z, (1 u). We conclude from Corollary 6.8 that

C
Pp(Z)'F < ——— (6.16)
' (T 4(0) /*
Combining (6.13)-(6.16), and using the fact that E|G|, < /7, we get
Epx < SV 6.17)

Ty p(0)
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Let Y = P;X; then IT; u is the density associated with Y which is even and log-
concave. Since E is of dimension k, we deduce from Corollary 6.9 that

(1 (O H (B V)2 2 CVE.
Therefore the set of subspaces E € 9, ;, such that
E[X 4 < C/nk (B[P, X 6.19)

has measure greater than 1 —4exp(—ck). Rotational invariance of the Haar mea-
sure v, ;, on %, , implies that for each fixed 6, € §"~,

B, IPeboli= | 1P Edo(®

where Ej is a fixed subspace in 9, ;. We can choose Ey =span{ey, ..., ¢, }, wheree;
are the vectors coming from the canonical basis of R”. Since forevery i = 1,..., 7,

fsﬂ_l (9?(10(6’):[3”_1 62do(0), we get

L1|PEO<9|§do Z 6rdo(0) ="k &?do(6)

S§n—1 Sn—1
= é 67do(0)= é
n i—1J Sl n

Therefore,
k
BE, [P = 2 E|XE

and the set of subspaces £ € 9, , such that

E|Px )12 < LR /4 (E X 6.19)

has measure greater than 4 exp(—c). We can ﬁnd a subspace E such that (6.18) and
(6.19) hold true, which proves that

E|X5HY* < CE|X)2.

By Proposition 5.16, we already know that (E |X[2)//2 < CE|X|,, and this fin-
ishes the proof of (6.12). u

6.4. Notes, comments and further reading

Theorem 6.1 is due to Paouris [ 78]. It had a great influence on the theory of high-
dimensional convex bodies, as well as in random matrix theory and probability
in Banach spaces. In his paper Paouris assumed a log-concave measure to be in
isotropic position. Theorem 6.1 is stated following [2] where the authors pro-
pose a new short proof, avoiding the notion of Z ,-bodies associated with a mea-
sure. The formulation of [2] corresponds to a probabilistic point of view. Indeed,
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it indicates that one can compare strong moments and weak moments of a log-
concave random vector in a Hilbert space. It is conjectured in [63] that it still
holds true in a general Banach space and some partial confirmation is given, in
particular for an unconditional log-concave measure. In this particular case, the
“moreover” part of Theorem 6.1 was established by Bobkov and Nazarov [18].
In presenting the proof of Theorem 6.1, we have followed the original approach
of Paouris except that we have written all the formulas with a Gaussian random
vector instead of the uniform measure on the sphere. Moreover, we have simpli-
fied the presentation by reducing the proof to the even log-concave setting. In
this case, Proposition 6.7 and Corollary 6.8 are simpler to state and prove. Their
analogues in the case of a log-concave measure with barycentre at the origin are
known and we refer to [79] for an extensive study of Z -bodies. Paouris [79] also
studied negative moments. This problem concerns small ball concentration.

In the log-concave setting, major progress has recently been made in the study
of the concentration of mass in a Euclidean thin shell [59, 39, 60, 38, 56]. We refer
to [55] for a short survey of related open questions.

From a probabilistic point of view, it is worth noticing that Theorem 6.1 has
been extended to the case of general convex measures [1].

The interested reader is encouraged to read the upcoming book [27].
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