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Abstract

We prove a Chevet type inequality which gives an upper bound
for the norm of an isotropic log-concave unconditional random matrix
in terms of expectation of the supremum of “symmetric exponential”
processes compared to the Gaussian ones in the Chevet inequality.
This is used to give sharp upper estimate for a quantity I'y ,, that
controls uniformly the Euclidean operator norm of the sub-matrices
with k£ rows and m columns of an isotropic log-concave unconditional
random matrix. We apply these estimates to give a sharp bound for
the Restricted Isometry Constant of a random matrix with indepen-
dent log-concave unconditional rows. We show also that our Chevet
type inequality does not extend to general isotropic log-concave ran-
dom matrices.

1 Introduction

Let n, N be positive integers. Let K C RY and L C R” be origin symmetric
convex bodies, || - ||x and || - || be the corresponding gauges on RY and R™,
that is the norms for which K and L are the unit balls.
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To shorten the notation we write ||I' : K’ — L|| for the operator norm of a
linear operator I' : (RN, || - ||x) — (R™, || - ||z). In particular, [T : K — BY||
will denote the operator norm of I' considered as a linear operator from
(RY, || - ||x) to €Y, where £) is RY equipped with the canonical Euclidean
norm, whose unit ball is BY; similarly for |I" : B} — L||. Note also that
the dual normed space (R™,|| - ||x)* of (RY,|| - ||x) may be identified (via
the canonical inner product) with (RY, || - ||x-), where K° denotes the polar
of K (see the next section for all definitions). The canonical basis on R? is
denoted by {e; }1<i<a.

Let (9i)1<i<max (n,n) be i.1.d. standard Gaussian random variables that is
centered Gaussian variables with variance 1, and I' be a Gaussian matrix
whose entries are i.i.d. standard Gaussian. Then one side of the Chevet
inequality ([6], see also [7] for sharper constants) states that

n

E gi€i
i=1

N

E gi€;
i=1

where Id stays for the formal identity operator and C'is an absolute constant.
This inequality plays an important role in Probability in Banach Spaces and
in Asymptotic Geometric Analysis ([4, 15]).

We say that a random matrix I' = (v;;) is isotropic if all entries (v;;)
are uncorrelated centered with variance one and it is log-concave if the joint
distribution of the «;;’s has a density which is log-concave on its support,
finally we say that the matrix I' is unconditional if for any choice of signs
(i) the matrices I' and (g;;;;) have the same distribution. There are similar
definitions for random vectors.

In Theorem 3.1 we prove that an inequality similar to the Chevet in-
equality (1) holds for any isotropic log-concave unconditional random matrix
I when substituting the Gaussian random variables g;’s by i.i.d. random vari-
ables with symmetric exponential distribution with variance 1. Moreover, in
Corollary 3.2 we provide the corresponding probability estimates.

A result from [8] of the second named author of this article states that

E|l: K — L|| <C|d: K — BY|-E

L

+C|ld: By — L||-E , (1)

KO

if X = (Xy,...,Xy) is an isotropic log-concave unconditional random vec-
tor in R? and if Y = (Ey,..., Ey), where Ei,..., By are i.i.d. symmetric
exponential random variables, then for any norm || - || on R?, one has



E|X]I < CE[Y], (2)

where C' is an absolute constant.

The proof of our Chevet type inequality consists of two steps. First, us-
ing the comparison (2), we reduce the case of a general isotropic log-concave
unconditional random matrix A to the case of an exponential random ma-
trix, i.e. the matrix whose entries are i.i.d. standard symmetric exponential
random variables. The second step uses Talagrand’s result ([13]) on relations
between some random processes associated to the symmetric exponential
distribution and so-called ~, functionals.

We apply our inequality of Chevet type to obtain sharp uniform bounds
on norms of sub-matrices of isotropic log-concave unconditional random ma-
trices I'. More precisely, for any subsets J C {1,...,n} and I C {1,..., N}
denote the submatrix of I' consisting of the rows indexed by elements from
J and the columns indexed by elements from I by I'(J, I'). Given k < n and
m < N define the parameter I'; ,,, by

Fk,m = sup ||F(J7 I) : égl - 65”7

where the supremum is taken over all subsets J C {1,...,n} and I C
{1,..., N} with cardinalities |J| = k, |I| = m. That is, 'y, is the maximal
operator norm of a sub-matrix of I' with k£ rows and m columns. We prove

that
Tpm < C (\/ﬁlog (ﬂ) +Vklog (3_n)> ,
’ m k
with high probability. This estimate is sharp up to absolute constants.

Furthermore, we provide applications of this result to the Restricted Isom-
etry Property (RIP) of a matrix with independent isotropic log-concave un-
conditional random rows. We give sharp estimate for the restricted isometry
constant of such matrices.

It is well known and follows from Talagrand’s majorizing measure theo-
rem (see [14]) that if X = (Xi,...,Xy) is a centered sub-gaussian random
vector in R? with parameter o > 0, that is, all coordinates X; are centered
and for any € R? of Euclidean norm 1, any ¢t > 0, P(| >z, X;| > t) <

2exp(—t%/a?), then for any norm || - || on R?, one has
E[| X[ < CaE[[Y]], (3)
where Y = (g1,...,94) and C > 0 is an absolute constant.
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It is interesting to view both inequalities (2) and (3) in parallel. There
are both based on majorizing measure theorems of Talagrand; inequality (3)
states that the expectation of the norm of a sub-gaussian vector is up to a
multiplicative constant, dominated by its Gaussian replica. So Gaussian vec-
tors are almost maximizers. To which class of random vectors does inequality
(2) correspond? Since in many geometric and probabilistic inequalities in-
volving isotropic log-concave vectors, Gaussian and exponential vectors are
the extreme cases, it was naturally conjectured that the expectation of the
norm of isotropic log-concave vector is similarly dominated by the corre-
sponding expectation of the norm of an exponential random vector. This
conjecture would have many applications. For instance the estimate of I'y ,,
above would extend to general log-concave random matrices, which is open
(see [1]).

We show that this is not the case. Namely, in Theorem 5.1 we prove that
for any d > 1, there exists an isotropic log-concave random vector X € R?
and a norm || - || on R? such that

E[ X[} = evIn dE[[Y], (4)

where Y is of “symmetric exponential” type and ¢ is a positive universal
constant. Similarly we show that our Chevet inequality does not extend to
the setting of general log-concave random matrices (non unconditional). In
fact it would be interesting to find the best dependence on the dimension in
the reverse inequality to (4). More precisely, to solve the following problem.

Problem. Find tight (in terms of dimension d) estimates for the following
quantity

Ej Xl
C(d) = supsup ——,
Hox ElY]
where Y = (Ey, ..., Eq) and the supremum is taken over all norms || - || on

R? and all isotropic log-concave random vectors X € RY.

Theorem 5.1 and Remark 2 following it show that ¢ vInd < C(d) < Cvd
for some absolute positive constants ¢ and C.

The results on norms of submatrices and applications were partially an-
nounced in [2]. For the related estimates in the non-unconditional case, see
[1].

The paper is organized as follows. In the next section we introduce nota-
tion and quote known results which will be used in the sequel. In Section 3 we
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prove the Chevet type inequality (and corresponding probability estimates)
for unconditional log-concave matrices. In remarks we discuss its sharpness
showing that in general one can’t expect the lower bound of the same order
and providing a relevant lower bound. In Section 4 we apply our Chevet type
inequality to obtain sharp uniform estimates for norms of submatrices. Then
we apply the results to the RIP. Section 5 is devoted to examples showing
that one can’t drop the condition of unconditionality in the comparison the-
orem of the second named author and in our Chevet type inequality. Finally,
in Section 6, we present a direct approach to uniform estimates of norms of
submatrices, which does not involve Chevet type inequalities and ~, func-
tionals, but is based only on tail estimates for suprema of linear combinations
of independent exponential variables and on a chaining argument in spirit of
[3].

Acknowledgment: The research on this project was partially done when
the authors participated in the Thematic Program on Asymptotic Geometric
Analysis at the Fields Institute in Toronto in Fall 2010 and in the Discrete
Analysis Programme at the Isaac Newton Institute in Cambridge in Spring
2011. The authors wish to thank these institutions for their hospitality and
excellent working conditions.

2 Notation and Preliminaries

By | - | and (-, -) we denote the canonical Euclidean norm and the canonical
inner product on R?. The canonical basis of R? is denoted by ey, ..., eg.
As usual, || - ||, 1 < p < oo, denotes the ¢,-norm, i.e. for every z =

(z:), € R?

d 1/p
Iz, = (Z\mp) for p<oo and |z = sup|u;]
i=1

i<d

and (¢ = (R?, || - ||,). The unit ball of £ is denoted by Bf. For a non-empty
set T' C R? we write diam,(7T") to denote the diameter of T with respect to
the £,-norm.
For an origin symmetric convex body K C R? the Minkowski functional
of K is
2|l = inf{\A >0 | z € AK},



i.e. the norm, whose unit ball is K. The polar of K is
K°={z | (x,y) <1 forall ye K}.

Note that K° is the unit ball of the space dual to (R?, || - ||x).
Given an n x N matrix I' and origin symmetric convex bodies K C R¥,
L C R™ we denote by
Il : K — L

the operator norm of T' from (R, || - || ) to (R", || - ||,). We also denote
R(K)=|1d: K — By, R(L°)=|lld: By — L| = |[Id: L* — By||,

where Id denotes the formal identity RY — RY or R® — R".
Given a subset K C R? the convex hull of K is denoted by conv(K).

A random vector X = (X1,..., Xy) is called unconditional if for every
sequence of signs €1,...,ey, the law of (61X, ...,enXy) is the same as the
law of X.

A random vector X in R" is called isotropic if
E(X,y) =0, E[X,y)l"=yl3 forallyeR",

in other words, if X is centered and its covariance matrix EX ® X is the
identity.

A random vector X in R™ with full dimensional support is called log-
concave if it has a log-concave density. Notice that all isotropic vectors have
full dimensional support.

By FE;, E;; we denote independent symmetric exponential random vari-
ables with variance 1 (i.e. with the density 272 exp(—v/2 |z])). By g, i
we denote standard independent N(0,1) Gaussian random variables. The
n x N random matrix with entries g;; will be called the Gaussian matrix, the
n x N random matrix with entries £;; will be called the exponential random
matrix. Similarly, the vectors G = (g1,...,94) and Y = (Ey,..., Eq) are
called Gaussian and exponential random vectors.

In the sequel we often consider n x N matrices as vectors in R? with
d = nN and the inner product defined by

(A, B) = aibi;
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for A = (a;;), B = (b;;). Clearly, the corresponding Euclidean structure is
given by Hilbert-Schmidt norm of a matrix:

1/2
Al = [[All2 = (ZI%F) :
i,J

In this notation we have ||Al|, = max; ;|a;;|. We say that such a matrix A is
isotropic/log-concave/unconditional if it is isotropic/log-concave/unconditional
as a vector in R%, d = nN (cf. the definition given in the introduction).

Given z € RN and y € R, denote by z ® y = yz' the matrix {y;z;}i;,
i.e. the matrix corresponding to the linear operator defined by

@y (2) = (z,2)y.

Then, for an n x N matrix I' = (v;),

Il : K — L|| = sup sup Z%jxjyl = sup(F r®y),
zeK yeLe°

where the latter supremum is taken over
T=KL ={z®y: xe K, ye L°}.

We will use the letters C, Cy, C1, ..., ¢, co,c1, ... to denote positive abso-
lute constants whose values may differ at each occurrence. We also use the

notation F' ~ G if there are two positive absolute constants C' and ¢ such
that cG < F < CG.

Now we state some results which will be used in the sequel. We start
with the following lemma, which provides asymptotically sharp bounds on
the norm of the exponential matrix considered as an operator £ — (7. We
will use it in our examples on sharpness of some estimates.

Lemma 2.1. Let ' = (Eij)iﬁn,jSN' Then
E|l : &Y - ~n+InN.

Proof. First note

T 6 — 6] = max | Eyl. (5)
- j=1



By the Chebyshev inequality for every ¢ < n we have
P<i|E| > t> < exp(— f) E exp <lzn:|E|> < C"exp(— E)
=)= 2 2 4 )= 2

Jj=1 Jj=1

for some absolute constant C' > 0. Hence the union bound and integration
by parts gives
ET : ' = <C(n+nN).

On the other hand, by (5)
E|D : 6 = (| ZE) |Eyl=n/V2
j=1

and
E|l : 6 — ¢ > Emax|Ey| ~ 1+ N

(the last equivalence is well-known and follows from direct computations).
This completes the proof. n

The next theorem is a comparison theorem from [8].

Theorem 2.2. Let X be an isotropic log-concave unconditional random vec-
tor in R and Y = (E\, ..., Ey) be an exponential random vector. Let || - ||
be a norm on RY. Then

E| X < C E[lY],

where C' is an absolute positive constant. Moreover, for every t > 1,

P(IX[ = 1) < C (Y] = t/C).

Remark. The condition “X is unconditional” cannot be omitted in Theo-
rem 2.2. We show an example proving that in Section 5.

We will also use two Talagrand’s results on behavior of random processes.
The first one characterizes suprema of Gaussian and exponential processes
in terms of the 7, functionals.

For a metric space (E, p) and ¢ > 0 we define the v, functional as

o0

E,p)= inf sup 25/9 dist(x, Ay),
Wl Es ) (As>:ioxEE; (4
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where the infimum is taken over all sequences (A5)2, of subsets of E, such
that |Ag| = 1 and |A,| < 2% for s > 1.
The following theorem combines Theorems 2.1.1 and 5.2.7 in [14].

Theorem 2.3. Let T C R? and p, denote the £, metric. Then
d d

Esupz,zlgz ~ (T, p2) and EsupZzlE ~ Yo(T, p2) + 11 (T, poo)-

zeT zeT

We will also use Talagrand’s result on the deviation of supremum of ex-
ponential processes from their averages. It follows by Talagrand’s two level
concentration for product exponential measure ([12]).

Theorem 2.4. Let T be a compact subset of RY. Then for anyt > 0,

d
2t
P <§1€1¥ ;ZZEI —|—t> < exp (—cmin {?’ [—)}) ,

where a = sup,ep 2], b = sup,cp ||2||o-

d

Z ZiE,L'

=1

> Esup
zeT

3 Chevet type inequality

Theorem 3.1. Let I' be an isotropic log-concave unconditional random n x N
matriz. Let K C RY, L C R" be origin symmetric convex bodies. Then

)

Example. One of the most important examples of matrices satisfying the
hypothesis of Theorem 3.1 are matrices whose rows (or columns) are indepen-
dent isotropic log-concave unconditional random vectors. Indeed, it is easy
to see that if X, Y are independent isotropic log-concave random vectors
then so is (X,Y). If X, Y are in addition unconditional then clearly (X,Y)
is unconditional. Therefore, if rows (or columns) of a matrix I' are indepen-
dent isotropic log-concave random vectors then I' is isotropic log-concave. If

E|l: K — L

C<|]Id:K—>BéVH-E +|d: By > L||-E

n N
E Eie; E Eie;
i=1 L i=1




rows (resp. columns) are in addition unconditional, then so is I'. We will use
it in Section 4.

Remarks. 1. In fact in the Gaussian case the equivalence holds in the
Chevet inequality. However, in the log-concave case one cannot hope for the
reverse inequality even in the case of exponential matrix and unconditional
convex bodies K, L. Indeed, consider the matrix I' = (E;;) as an operator
(N — (7 ie. K= BN L= B! By Lemma 2.1

E|T : 6 - ¢! ~n+InN.

On the other hand, the right hand side term in Theorem 3.1 is
i=1

C (EZ|EZ| —l—\/ﬁEl;ng\}[dEZ]) ~n+v/n In(2N).

Thus, if N > €" then the ratio between the right hand side and the left hand
side is of the order /n.

2. The following weak form of a reverse inequality holds for the exponential

matrix I' = (Ejj)i<n j<n:
N
i=1 Ko

Ko = [{er, w)| = |zl

1
. > = N o -
E|T: K — L|| = 5 (r%%HezHK E

+ max |[e]| - E
i<n

n
E Eie;
=1 L

Indeed, fix 1 < ¢ < N and take z € K such that ||e|
Then

EHF K — L” 2 ]EHFQZ’HL = EH '<Z<NEZ']'£IT]'€Z' . Z EH ;Eigl'gei
i<n,j< i<n

= EH Ezz = OEH Ezz
rd B 3 B, = llede B[ 3 B

L

L

This shows that

Z Eiel-

i<n

. > ; o
BT s K — L > ma eil- B

and by duality we have

E|T: K — L| =E[T" : L* — K°|| > max e[|, E

Z Eiel-

i<N

KO
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3. Asin Theorem 2.2, the condition “I" is unconditional” cannot be omitted
in Theorem 3.1. We show an example proving that in Section 5.

Proof of Theorem 3.1. First note that considering the matrix I" as a
vector in R™Y and applying Theorem 2.2, we obtain that it is enough to prove
Theorem 3.1 for the case of the exponential matrix.

From now we assume that I' = (E;;). Denote as before ' = K ® L° =
{r®y: x €K, ye€ L°}. Then by Theorem 2.3

E|T : K — L|| = Esup sup Zwajyz Esup<F 2®y) = V(T p2)+71(T, poo)

reK yelLe°

and

E ZEiei ~ Y2(L°, p2) + 11(L°, poo),
i1

E ZEiei ~ Y (K, p2) + 11K, poo)-
— o
Thus it is enough to show that

72(T' p2) < C(R(K)72(L7, p2) + R(L%)72(K, p2)) (6)

and
Y1(T, poc) < C(R(K) V1 (L7, poc) + R(L)71 (K, po)) - (7)

Inequality (6) is the Chevet inequality for the Gaussian case. Indeed by
Theorem 2.3

Y2 (T, p2) = Esupz,z”gz] =E|(g9;) : K — L

zeT i

and

R(K)’)Q(LO, p2)+R<LO)P)/2(K7 P2) ~ R(K E sup Z Zzgz+R E sup Z ZiGi-

zeL° zeK

In fact we could prove (6) without the use of the Chevet inequality, but by
the chaining argument similar to the one used for the proof of (7) below (cf.
also [10]).

It remains to prove inequality (7).
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Let A, C K and B, C L°, s > 0, be admissible sequences of sets (i.e.,
with [Ag| = |Bo| = 1, |As|,|Bs] < 2% for s > 1). Define an admissible
sequence (Cs)s>o by Cp = {0} and

CS:AS_1®BS_1CK®LO, s> 1.
Note that for all x, 2 € K and for all y,y € L° one has
2@y =R 7lloo < [[@lloc - [y = Flloo + [Flloc - Iz — Zll
< R(K)[ly = §lloc + R(L®) || — F[|oo-

Therefore

o

MK ® L%, ps) < sup Z 2°dist (z @ y, Cs)
TQYEK®L® ' —,

<R(K) sup <HyHOO + 22 dist (y, Bs— 1))

s=1

+ R(L°) sup (HJJHOO +Z2sdlst x, As_ 1)) :

zeK o—1
Taking the infimum over all admissible sequences (As) and (B;) we get

VI(K ® LO: poo)
< R(K) (diamy L° + 291 (L7, po)) + R(L?) (diam K + 271 (K, poo))
SAR(K)n (L, poo) + 4R(L° ) (K, poc),

where in the last inequality we used the fact that the diameter is clearly
dominated by doubled v, functional. O]

Corollary 3.2. LetI', K, L be as in Theorem 3.1. Then for every t > 0,

1 t)
KO
with probability at least

L[t ot
l—exp|—cminq —,— >1—exp| —cminq —, — ,
o2 o 0% o

where 0 = R(K)R(L°) and 0" = sup,cx [|7]|co SUPyero [|Y]]oo-

N

IT: K—>LH<C< +RL°)E
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Proof. As in the proof of Theorem 3.1 it is enough to consider the case
I' = (E;;). Moreover it suffices to show that
[t
P K — LI > E[l': K — L|| +¢) <exp | —cminq —,— ¢ | .
ot o
To obtain the above estimate we use Theorem 2.4. Recall that ||I': K —
L|| = supy(I';z ® y), where T = K ® L°. Thus we can easily compute
parameters a and b in Theorem 2.4:

a=suplr®yl= sup |z -|yl=0
T zeK, yelLe°
and
b=supllr@ylw=sup |[[z]lcc[[ylloc = 0",
T reK, yeL°

4 Norms of submatrices and RIP

Here we estimate the norms of submatrices of an isotropic unconditional
log-concave random n x N matrix I'.

Recall that for subsets J C {1,...,n}and I C {1,..., N}, I'(J, I) denotes
the submatrix of I' consisting of the rows indexed by elements from J and
the columns indexed by elements from I. Recall also that for £ < n and
m < N, I'y,, is defined by

Tim =sup [D(L 1) « 65" — 3], (8)

where the supremum is taken over all subsets J C {1,...,n} and I C
{1,..., N} with cardinalities |J| = k,|I| = m. That is, I'y,, is the max-
imal operator norm of a submatrix of I' with £ rows and m columns.

We also denote the set of (-sparse unit vectors on R? by U, (or Uy(d),
when we want to emphasize the dimension of the underlying space) and its
convex hull by Uy, i.e.

Uy =Uy(d) = {x € R%: |suppz| < ¢ and |z| =1}, and U, = conv(Uy).

Thus
T = Hr L (N = (U(n))°

13



Note that (Uy(n))° = (Uk(n))°. Below U means (Uy)°.

Remark. For matrices with NV independent log-concave columns and & = n
the sharp estimates for I';, ,,, were obtained in [3].

To treat the general case we will need the following simple lemma.

Lemma 4.1. For any 1 </ <n we have

E Xn: Eiei
=1

Proof. By Borell’s lemma ([5]) we have

%\/Zlnz%n

ve

2 ¢
—E sup ZE2 > EIE;,
Ug =1

Ic{1...., n}

Ue |I)1=¢ el
where Ef, ..., E* denotes the nonincreasing rearrangement of |E|, ..., |E,|.
We conclude the proof by the standard well known estimate E|Ef|? ~ (ln(?m /1))

]

~ Now observe that I' satisfies the hypothesis of Theorem 3.1 and that
U, C B}, so R(U;) = 1. Thus Theorem 3.1 implies

n
E Eie;
i=1

which together with Lemma 4.1 and Corollary 3.2 implies the following the-
orem.

Elym < C +E

o
U’!?L

Uy

Theorem 4.2. There are absolute positive constants C' and ¢ such that the
following holds. Let m < N and k < n. Let " be an isotropic unconditional
log-concave random n x N matriz. Then

3N 3
Ely,, <C (\/m In=— + vk ln—n) i
’ m k
Moreover, for every t > 0,

ka<0(¢_ ln——l-\/_ ln—+t)

14



with probability at least

1 —exp (—cmin {t, t2}) .
Remarks. 1. In the case when I' = (E;;) we have
1 N
S (m w2 L vE w2
C m k

N
Elym > max {EH N Ee
=1

U,S}

2. Theorem 4.2 can be proved directly (i.e. without Chevet inequality)
using a chaining argument in the spirit of [3]. We provide the details in
the last section. Similar estimates (with worse probability) were recently
independently obtained in [9)].

We now estimate the restricted isometry constant (RIC) of a random
matrix I' with independent unconditional isotropic log-concave rows. As was
mentioned in the example following Theorem 3.1 such I' is unconditional
isotropic log-concave. Recall that the RIC of order m is the smallest number
d = 0, (I") such that

(1= 0)zf* < [Ta* < (1 +9)|z/*.

for every x € U,,.

The following theorem is an “unconditional” counterpart of Theorem 6.4
from [1] (see also Theorem 7 in [2]). Its proof repeats the lines of the corre-
sponding proof in [1]. The result is sharp up to absolute constants.

Theorem 4.3. Let 0 < 6 < 1. LetI' be an n x N random matriz, whose rows
are independent unconditional isotropic log-concave vectors in RY. Then

Om (L /y/n) < 6 with probability at least
62 N
1 —exp (—c Tn) — 2exp <—c vmln 3—),
In"n m

provided that either
(i) N <n and

2
m ~ min {N, f—n}
In°(3/0)
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or
(ii)) N >n and

m<c G—n min{ L 4 }
~  In(3N/(6n)) In(3N/(6n))" In*(3/6) |’

where ¢ > 0 is an absolute constant.

Remarks. 1. The condition on m in (ii) can be written as follows

2
In(3N/n) In“(3N/(6n))
In®In(3N/n) 62 n
if < ——+——= th < .
BT TN/ M= C23/0) (3N (6n)
2. Precisely the proof of Theorem 6.4 in [1] (with estimates from our

Theorem 4.2) gives that if

N\ 2
by = m (ln 3—) < cbn

m

and

3N
mIn =— In? A < ch’n
m m

then 6,,(I'/y/n) < 6 with probability at least

0%n 3N
1 —exp (—c m) — 2exp <—c vm lnﬁ).

5 An example

In this section we prove that the condition “X is unconditional” cannot be
omitted in Theorems 2.2 and 3.1. Namely, first we construct an example
of isotropic log-concave non-unconditional d-dimensional random vector X
and a norm || - || on R%, which fails to satisfy the conclusion of Theorem 2.2.
Then we consider the matrix consisting of one column X as an operator
from (R, |-]) to (R? || - ||) and show that it does not satisfy the Chevet type
inequality. The idea of the construction of X is rather simple — we start with
a matrix with i.i.d. exponential entries and rotate its columns by a “random”
rotation. Considering the matrix as a vector with operator norm ¢; — ¢; we
prove the result.
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Theorem 5.1. Let d > 1 and Y = (Ey,..., Ey). There exists an isotropic

log-concave random vector X in R and a norm || - || such that
E[X][ = ¢ vind E[[Y]], (9)

where ¢ > 0 1s an absolute constant. Moreover, the d X 1 matriz B, whose
the only column is X, satisfies

E|B:[-1,1] — L|| > ¢ VInd (IE

d
E Eie;
i=1

+ HId : Bg — LH) ,
L

where L is the unit ball of || - ||

Proof. Let n, N be integers such that d = n/N. Consider an n x N matrix
I' = (Ei;). Denote its columns by X7, ..., Xy, so that I' = [X3,..., Xy]. As
before, we consider I' as a d-dimensional vector. Given U € O(n) rotate the
columns of I" by U:

A=AU)=Ur =[UXy,...,UXy]

Then A is a log-concave isotropic vector in RY. Below we show that if N =
|| for some absolute constant ¢ > 0 then there exists Uy € O(n) such that

Er ||A(Up) : €Y — 7| > eiVInd Ep [T : 0 — 07 (10)

This will prove the first part of the theorem, since it is clearly enough to
consider only such n, N, d by adjusting the constant in the main statement.

To prove (10) we estimate the average of ||A(U)|| over U € O(n). For
every x in R™ we have

Pom) ({“UI”l > cov/n ||5L'||2}) =0o,1({y: |yl = cav/n}) > 1 —exp(—2cn),

where o,,_; denotes the uniform distribution on S™ ! and the last inequality
follows by simple volumetric argument (or by concentration, see e.g. 2.3, 5.1

and 5.3 in [11]). Thus, if N <e™,

DO | —

Pow) ({Vi < N : |UXilli > cav/n [ Xill2}) > 1 — exp(—cn) >

Hence
Eowm) %%(HUX@']h > v/ I%%(“Xiu%
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which implies
Er Eow [A(U) : & — £]| = e2v/n Er max | X,
> cpv/n Ep Irg}\){dEu\ > c3yv/n In N.

By Lemma 2.1
Er [T : 6 — 7| ~n+1InN.

Thus, taking N = [e™],

Eom) Er [|AU) : 6 — 4] vn InN
> YLD s (VNN > epVInd.
Er |0 : & 7] = “pgmy =@V =@V

Hence there exists Uy € O(n) satisfying (10).

Now we will prove the “moreover” part of the theorem. Recall that L
is the unit ball of the norm || - || constructed above. The log-concave vec-
tor under consideration is X = A(Up) and the matrix which provides the
counterexample to the Chevet type inequality is B = [X]|. By the above
calculations we have

E|B:[-1,1] — L| = E|X|. = E|A(Uo) : & — 6] = ¢ (Ind)*?

and

E =E|l : & - | ~n+InN ~Ind.

d
E Eie;
i=1

It is easy to check that for every n x N matrix 7" = (¢;;) one has

L

R RS VRG] bop ot RENCIL
- =1

i=1 =1

where /n is the best possible constant in the inequality. This shows that
|1d: B¢ — L|| = v/n =~ VInd.

Thus

E +|[Id : B§ — L|| ~ Ind,

L

d
E Eie;
i=1

18



which completes the proof. O

Concluding remarks. 1. The above example is optimal in the sense that
one can’t expect better than vInd dependence on dimension in (9). Indeed,
let Y = (Ey,..., E;). We show that for any U € O(d) and any norm || - || on

R? one has
E|UY | < C/loa(ed) E[|Y]). ()

First it is known that E||Y|| < C/log(ed) E||G||, where G = (g1, ..., ga)-
Now note that if K is a unit ball of || - || then for every U € O(d) one has
|Ux||x = ||z||g-1x for every x € RL. Therefore, for any U € O(d) we have

E|UY ]| < Cvlog(ed) E[[UG| = Cv/log(ed) E[|G]|

(in the last equality we used that the distribution of G is invariant under
rotations). Finally note that by either Theorem 2.3 or Theorem 2.2 the
norm of an exponential random vector dominates the norm of the Gaussian
one, i.e. E|G| < Cy E||Y||, which implies (11).

2. For any isotropic vector X in R? (not necessarily log-concave) and any
origin symmetric convex body K C R? we show that

E||lX|x < Cd(K, By) E[[Y]|x, (12)

where Y = (Ey, ..., E;) and d(K, BY) denotes the Banach-Mazur distance
between K and BY. Since for every origin symmetric K one has d(K, BY) <
Vd (see e.g. [15]), the inequality (12) implies that for any norm || - || on R?

E|X| < CVdE|Y].

Now we prove (12). First, as in Remark 1, note that the norm of an ex-
ponential random vector dominates the norm of the Gaussian one. Thus
it is enough to show that E||X||x < Cd(K, BS) E||G||k, where G is as in
Remark 1. Let a = d(K, BY) and £ be an ellipsoid such that £ C K C af.
Since this is only a matter of rotation of a coordinate system we may assume
that & = {z € R%: 3°%  a222? < 1}. Then by the isotropicity of X,

=1 "1

d 1/2 d 1/2
E[[X[x <E[X|e=E <Z a?Xf) < <Z a?) < CE||Glle < CaE| G|k,
i=1 i=1

where we used comparison of the first and second moments of the norm ||G||¢
of the Gaussian vector.
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6 A direct proof of Theorem 4.2

We present here a proof of Theorem 4.2 not involving the Chevet type in-
equality and not relying on Theorem 2.3, but only on tail estimates for
suprema of linear combinations of independent exponential variables given
in Theorem 2.4.

We need the following lemma, which is an immediate consequence of The-
orem 2.4 (recall here that for a matrix A = (a;;), ||Al| denotes max; ; |a;;l).

Lemma 6.1. For every n x N matriz A = (a;;) and every t > 0 we have

[t
P ( ZEZ](ZZ] Z t) S QeXp (—len <W, m)) R

ij
where ¢ > 0 is an absolute constant.

Indeed, since B| 3, Eija;;| < (B[ Y_,; Bijwii*)'/? = | A, the above Lemma
follows from Theorem 2.4 for t > 2| A|. For t < 2|A| we can make the right
hand side larger than 1 by the choice of c.

Direct proof of Theorem 4.2. As in the proof of Theorem 3.1, using
Theorem 2.2, we may assume that I' is the exponential matrix, i.e. I' = (E;).
Without loss of generality we assume that & > m and that £ = 2" — 1,
m = 2° — 1 for some positive integers r > s. It is known (and easy to see
by volumetric argument) that for any origin symmetric convex body V C R?
and any £ < 1 there exist an e-net (with respect to the metric defined by
V) in V of cardinality at most (3/¢)¢. For i = 0,1,...,7 — 1 let M, be a
(2¢/(4k))-net (with respect to the metric defined by By N (27%/2B%)) in the
set
U R'nByn(2BL)

I1C{1,...,n}
|7]<20

of cardinality not greater than

(2)("2)" < s (028 (%)),

where R denotes the span of {e;};c;. Similarly for i = 0,1,...,s — 1 let \V;
be a (2¢/(4m))-net in the set
U R'nBYn(@2/Bl)

1¢{1,...,N}
|1]<2°
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of cardinality at most

() (22" < (e e ().

Let now M be the set of vectors in 2B} that can be represented in the
form x = Z;:& x;, where x; € M,; and have pairwise disjoint supports.
Analogously define A as the set of vectors y = >0 y; € 2By, with y; € \;
and pairwise disjoint supports. For x € M and ¢ =0,1,...,r — 1 let S;z =
To+...+x;, where x; is the appropriate vector from the above representation
(this representation needs not be unique, so for each vector x we choose one
of them). Similarly, for i =0,1,...,s —land y € N let Tjy = yo + ... + yi.
Fori=s,...,r—11let Ty = y. Additionally set S_jx =0, T_1y = 0. We

thus have
r—1

YR xr = Z(Tiy ® Six — Ty ® Si—qx)
i=0
forx e M,y e N.
Since z;’s and y;’s have pairwise disjoint supports, viewing (Tjy ® S;z)’s
as sub-matrices of y ® x, it is easy to check that for every 7 >

Ty ® S;z — Ti1y @ Si_yz| < 4 (13)

and .
1Ty @ Sjz — Tioyy @ Simizfloo < 272, (14)

Thus, by Lemma 6.1, for any x € M, y € N and t > 1,
P((TToy, Six) — (PTi 1y, Siax)| > t) < 2exp(—cmin(t*,27%)).  (15)

Moreover, for any ¢ < s — 1, the cardinality of the set of vectors of the
form Tyy @ Six — T;_1y @ Si—1x, © € M,y € N is at most

exp (i: <C’2j log (%)+C’2j log <22—]JV>>) < exp <C~’2Z log (2—?) +C2' log (22—]:[>>

J=0

By (15) and the union bound we get that for i < s — 1 and any ¢ > 1,
with probability at least

I —)
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one has

max [(TThy, Siz)—(TTi_1y, Si_iz)| < Ct (2“2 log(2n,/2')+27/2 1og(2N/2i)>.

zeM,yeN

By integration this yields

E_max |([Twy, Six)—(ITiy, Siaa)]| < c(zi/2 log(2n/21)+27/2 10g(2N/2’)>.

reM,ye

Therefore

s—1
E sup [(ITiqy,Scaz)| <D E sup  [(TTy, Sx) — (TTiy, S
zeM,yeN i—0 zeM,yeN

s—1
<y C<2i/2 log(2n/2%) + 2¢/2 log(QN/Qi)>

=0
e (\/E log(2n/k) + v/m 1og(2N/m)). (16)
On the other hand, for any y € A" and i > s, we have by T;_1y = Tjy = y.

Thus by (15) and the fact that there are at most exp(C2¢log(2n/2%)) vectors
of the form S;x — S;_1x with x € M, we get for t > 1,

sup [(TThy, (Siz — Si_1z))| < Ct21/%log(2n/2Y),
zeEM

with probability at least 1 — exp(—ct2’log(2n/2?)).
This implies that for s <i <r —1,

Emax [(PTy, Siz) — (TTioyy, Siax)] < C2%log(2n/2")
xre

and thus

E m%\zt{ |<FT7‘—1y7 Sr—lx> - <FTs—lya Ss—1x>|
TEe

r—1

< ZE%%( |(I'Ty, Six) — (Ti-a Ty, Si—1x)|

r—1
< CY 27log(2n/2') < CVElog(2n/k).

=5
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Applying Theorem 2.4 together with (13) and (14) (with j = — 1 and
i = s) we obtain that for any y € N and t > 1,

_ s/2 s
r—1Y4, Or— s—1Yy) ~s— ~ P
(TT._1y, S 12)— (DT, 1y, Sy_12)| < CVklog(2n/k)+Ct2/% log(2N/2°)

max |
reM

with probability at least
1 — 2exp(—Ct2°log(2N/2?)),
which by the union bound and integration by parts gives

E max |[(T,_1y, AS,_12) — (Ts_1y, ASs_17)]

zeM,yeN

< CVklog(2n/k) + 0252 10g(2N/2%) < é’(\/zlog@n/k) + \/ﬁlog(ﬂ\f/m)).
Combining this inequality with (16) we get

E max |(y, Az)| < C'(\/Elog(Qn/k) + \/ﬁlog(ZN/m))
zeM,yeN
Let us now notice that for arbitrary z € S"~! y € S"~! with |supp z| <
k,|suppy| < m, there exist & € M,y € N, such that suppz C suppz,
suppy C suppy and

r—1 s—1
o — 3P <> 2%/(16k%) < 1/8, |y —g[> <Y 2¥/(16m*) < 1/8.
1=0 =0

We have

Taking into account that 7 € 2B5 and passing to suprema, we get

Lim < max (T'7, &) + 30%,,/8

zeM,geN

and thus

Elym < 2E max (I, Z) < C(Vklog(2n/k) + v/mlog(2N/m)),

zeM,geN

which completes the proof of the first part of Theorem 4.2. The proof of the
“moreover” part is obtained using Theorem 2.4 in the same way as it was
used to obtain Corollary 3.2 from Theorem 3.1. O
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Remark. We would like to notice that by adjusting the chaining argument
presented above one can eliminate the use of the full strength of Theorem 2.4
and obtain a proof relying only on tail inequalities for linear combinations
of independent exponential random variables (which follow from classical
Bernstein inequalities). The modification involves splitting the proof into two
cases depending on the comparison between mlog(2N/m) and klog(2n/k).
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