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GEOMETRIC INFLUENCES

BY NATHAN KELLER!, ELCHANAN MOSSEL? AND ARNAB SEN?

Weizmann Institute of Science, Weizmann Institute of Science and University of
California, Berkeley, and Cambridge University

We present a new definition of influences in product spaces of contin-
uous distributions. Our definition is geometric, and for monotone sets it is
identical with the measure of the boundary with respect to uniform enlarge-
ment. We prove analogs of the Kahn—Kalai-Linial (KKL) and Talagrand’s
influence sum bounds for the new definition. We further prove an analog of a
result of Friedgut showing that sets with small “influence sum” are essentially
determined by a small number of coordinates. In particular, we establish the
following tight analog of the KKL bound: for any set in R” of Gaussian mea-
sure ¢, there exists a coordinate i such that the ith geometric influence of the
set is at least ¢t (1 — t)+/logn/n, where c is a universal constant. This result
is then used to obtain an isoperimetric inequality for the Gaussian measure
on R” and the class of sets invariant under transitive permutation group of the
coordinates.

1. Introduction.

DEFINITION 1.1. Let f:{0, 1} — {0, 1} be a Boolean function. The influ-
ence of the ith coordinate on f is

Li(f) :=Peplf(x) # f(x D el

where P, denotes probability when x is chosen at random according to a prob-
ability measure u, and x @ e; denotes the point obtained from x by replacing x;
by 1 — x; and leaving the other coordinates unchanged.

The notion of influences of variables on Boolean functions is one of the central
concepts in the theory of discrete harmonic analysis. In the last two decades it
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found several applications in diverse fields, including combinatorics, theoretical
computer science, statistical physics, social choice theory, etc. (see, e.g., the survey
article [13]). The influences have numerous properties that allow us to use them
in applications. The following three properties are among the most fundamental
ones:

(1) Geometric meaning. The influences on the discrete cube {0, 1}" have a clear
geometric meaning. ; () is the measure of the edge boundary in the ith direction
of theset A={x € {0, 1}*: f(x) =1}.

(2) The KKL theorem. In the remarkable paper [12], Kahn, Kalai and Linial
proved that for any Boolean function f:{0, 1} — {0, 1}, there exists a variable
i whose influence is at least ct(1 — ¢)logn/n, where t = E[ f] is the expectation
of f, and c is a universal constant. Many applications of influences make use of
the KKL theorem or of related results such as [8, 21] in one way or another.

(3) The Russo lemma. Let 11, denote the Bernoulli measure where 0 is given
weight 1 — p and 1 is given weight p. Clearly if A € {0, 1}" is monotone increasing
[i.e., satisfies the condition that if (xi,...,x,) € A and y; > x; for all j, then
y=(1,...,Yn) € A], then ;L%”(A) is monotone increasing as function of p. The
question of understanding how M?" (A) varies with p has important applications
in the theory of random graphs and in percolation theory. Russo’s lemma [15, 18]
asserts that the derivative of ;L;’?”(A) with respect to p is the sum of influences of

f=1a.

The basic results on influences were obtained for functions on the discrete cube,
but some applications required generalization of the results to more general prod-
uct spaces. Unlike the discrete case, where there exists a single natural definition
of influence, for general product spaces several definitions were presented in dif-
ferent papers (see, e.g., [6, 11, 14, 16]). While each of these definitions has its
advantages, in general all of them lack geometric interpretation for continuous
probability spaces.

In this paper we present a new definition of the influences in product spaces of
continuous random variables, that has a clear geometric meaning. We show that
for the Gaussian measure and for a more general class of log-concave product
measures called Boltzmann measures (see Definition 3.8), our definition allows us
to obtain analogs of the KKL theorem and Russo-type formulas.

DEFINITION 1.2. Let v; be a probability measure on R. Given a Borel-
measurable set A C R, its lower Minkowski content v;L (A) is defined as

Vi(A+[=rr]) —vi(4)
" .

v (A) = lirrniionf

Consider the product measure v =v; @ v, ® - - - ® v, on R". Then for any Borel-
measurable set A C R”, for each 1 <i <n and an element x = (x, x2,...,X,) €
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R, the restriction of A along the fiber of x in the ith direction is given by
A7 ={yeR:(xX1,...,Xi—1, Y, Xit+1, ..., Xn) € A}.
The geometric influence of the ith coordinate on A is
I (A) =B v}t (AD)],
that is, the expectation of vi+ (A7) when x is chosen according to the measure v.
For sake of clarity, we sometimes denote the influence as / ig (A)]y.

The geometric meaning of the influence is that for a monotone (either increasing
or decreasing) set A, the sum of influences of A is equal to the size of its boundary
with respect to a uniform enlargement as shown in the following proposition.

PROPOSITION 1.3.  Let v be a probability measure on R with C' density ) and
cumulative distribution function A. Assume further that M(z) > 0 for all z € R, that
lim|;|— 00 A(2) = 0 and that A" is bounded. Let A C R" be a monotone set. Then

Rn A . ny _ ,,®n A n
fim AT Er 1) = VA =3 19(A).

rl0 r 01

Though the boundary under uniform enlargement is perhaps not as prevalent
in the literature as the usual L? boundary (where we fatten a set by adding a L2-
ball of radius r instead of a L°°-ball), the isoperimetric problem for the boundary
under uniform enlargement, especially in the context of log-concave measures,
was studied, for example, in [2—4]. Note that for the Gaussian measure on R”,
unlike the usual L? boundary, the boundary under uniform enlargement of a set is
not invariant under rotation.

We show that for the Gaussian measure on R”, the geometric influences satisfy
the following analog of the KKL theorem:

THEOREM 1.4. Consider the product spaces R" endowed with the prod-
uct Gaussian measure u®". Then for any Borel-measurable set A C R" with
w®(A) =t there exists 1 <i <n such that

Jlogn

’
n

g
I7(A) > ct(l —1)
where ¢ > 0 is a universal constant.

The result extends to the family of Boltzmann measures (see Definition 3.8),
and is tight up to the constant factor. The proof uses the relation between geomet-
ric influences and the A-influences defined in [14], combined with isoperimetric
estimates for the underlying probability measures.

Using the same methods, we obtain analogs of Talagrand’s bound on the vector
of influences [21] and of Friedgut’s theorem stating that a function with a low sum
of influences essentially depends on a few coordinates [8].
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THEOREM 1.5. Consider the product spaces R" endowed with the product
Gaussian measure %" . For any Borel-measurable set A C R", we have:
(1) if n®"(A) =t, then
g
“ I7(A)

; J—log 17 (A)

(2) if A is monotone and )7, Iig(A) —log Il.g(A) = s, then there exists a
set B C R" such that 1p is determined by at most exp(cas/€) coordinates and
n®" (A AB) <e,

>cit(l —1);

where c1 and ¢ are universal constants.

We also show that the geometric influences can be used in Russo-type formulas
for location families.

PROPOSITION 1.6. Let v be a probability measure on R with continuous den-
sity A and cumulative distribution function A. Let {vy :a € R} denote a family of
probability measures which is obtained by translating v; that is, vy has a density
Ao Satisfying Aq(x) = A(x — ).

Assume that A is bounded and satisfies A(z) > 0 on (kr,kR), the interior of
the support of v. Let A be a monotone increasing subset of R". Then the function
a — v, ®"(A) is differentiable, and its derivative is given by

dve®'(A) _ N g
RIS

i=1

where the influences are taken with respect to the measure v3".

Theorem 1.4 and Proposition 1.6 can be combined to get the following corol-
lary which is the Gaussian analog of the sharp threshold result obtained by Friedgut
and Kalai [9] for the product Bernoulli measure on the hypercube. We call a set
transitive if its characteristic function is invariant under the action of some transi-
tive subgroup of the permutation group S,, where S, acts by permutation of the n
coordinates.

COROLLARY 1.7. Let 1y denote the Gaussian measure on the real line with
mean o and variance 1. Let A C R" be a monotone increasing transitive set. For
any 8 > 0, denote by a4 (8) the unique value of a such that u&"(A) = §. Then for
any 0 <e <1/2,

oAl —€) —as(e) <clog(1/2¢)/,/logn,

where c is a universal constant.
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We use the geometric influences to obtain an isoperimetric result for the Gaus-
sian measure on R”.

THEOREM 1.8. Consider the product spaces R endowed with the product
Gaussian measure w®". Then for any transitive Borel-measurable set A C R" we
have

wE (A4 [—r, r]") — u®"(A)

liminf >ct(l —1t),/logn,
rl0 r

where t = u®"(A) and ¢ > 0 is a universal constant.

This result also extends to all Boltzmann measures.

Since the Gaussian measure is rotation invariant, it is natural to consider the
influence sum of rotations of sets. Of particular interest are families of sets that
are closed under rotations. In Section 5 we study the effect of rotations on the
geometric influences, and show that under mild regularity condition of being in a
certain class 7, (see Definition 5.1), the sum of geometric influences of a convex
set can be increased up to (4/n) by (a random) orthogonal rotation.

THEOREM 1.9.  Consider the product Gaussian measure u®" on R". For any
convex set A € J, with u®"(A) =t, we have

Ey~r [Z Il.g(M(A))} >ct(1—1),/—log(t(1 —1)) x v/n

i=1

where Ky~ denotes the expectation when M is drawn according to the Haar
measure 7 over the orthogonal group of rotations, and c is a universal positive
constant. In particular, there exists an orthogonal transformation g on R" such

that
> 1F(g(A)) = et (1 — 1),/ —log(t (1 — 1)) x /n.
i=1

The results presented in this paper lead us to the questions regarding the exten-
sion in several directions:

e Nonproduct measures. The most challenging direction of extending our results
is to consider nonproduct probability measures. The first problem in such gener-
alization is that it is not clear at all what is the natural definition of influences for
such measures. The second difficulty is that the techniques used in KKL-type
results rely quite heavily on properties of product measures, and it is not clear
how they can be extended to more general measures. We note that in a recent
paper [10], Graham and Grimmett obtained a variant of the KKL theorem for
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measures satisfying certain FKG lattice conditions using reduction to the uni-
form measure on the continuous cube [0, 1]". Their results hold both for FKG
measures on {0, 1}" and for FKG measures on [0, 1]* which are absolutely con-
tinuous with respect to the Lebesgue measure. However, it is not clear whether
the definition of influences they consider in the continuous case has an “inter-
esting” geometric interpretation.

o Geometric meaning of nonmonotone sets. The geometric meaning of our defini-
tion of the influences (i.e., the relation to the size of the boundary with respect to
uniform enlargement) holds for all monotone sets (as shown in Proposition 1.3),
and even for all convex sets, but not for general sets (see Remark 2.2). While
restriction to monotone sets is quite standard in the study of influences (since
monotonization arguments similar to Lemma 3.2 show that it is sufficient to
prove all the lower bounds on influences in the case of monotone sets), it is
interesting to find out whether our definition of influences has other geometric
interpretation for general sets. On the other hand, it is interesting to determine
exactly the families of sets to which Proposition 1.3 applies.

e Other continuous measures. The main results of our paper apply to the Gaus-
sian measure in R”, and more generally, to the family of Boltzmann measures.
Moreover, as shown in Section 3.4, the results extend to a broader class of mea-
sures whose isoperimetric function satisfies some specific condition. It seems
interesting to extend the results to broader classes of measures, and on the other
hand, to determine measures for which such results cannot be obtained.

The paper is organized as follows: in Section 2 we prove Propositions 1.3 and 1.6,
thus establishing the geometric meaning of the new definition. In Section 3 we dis-
cuss the relation between the geometric influences and the A-influences, and prove
Theorem 1.4. In Section 4 we apply Theorem 1.4 to establish a lower bound on the
size of the boundary of transitive sets with respect to uniform enlargement, proving
Theorem 1.8. Finally, in Section 5 we study the effect of rotations on the geometric
influences. We conclude the introduction with a brief statistical application of the
results established here.

1.1. A statistical application. Let Zy,Z,, ..., Z, be ii.d. N(6, 1). Suppose
we want to test the hypothesis Hy:60 = 6y vs. H1:0 =61 (61 > 6p) with level of
significance at most 8 (for some 0 < 8 < 1/2).

The remarkable classical result by Neyman and Pearson [17] says that the
most powerful test for the above problem is based on the sample average Z, =
n~! Y71 Zi, and the critical region of the test is given by Cyp = {Z, > K} where
the constant K is chosen is such that Pg,{Ci,p} = B. It can be easily checked that
to achieve power at least 1 — g for this test, we need the parameters 6y and 6; to
be separated by at least |6; — 6| > C(B)/+/n for some appropriate constant C ().

Consider the following setup where the test statistics is given by f(Z1,..., Z,)
where f:R" — R is a measurable function which is nondegenerate, transitive and
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monotone increasing in each of its coordinates. The transitivity of f ensures equal
weight is given to each data point while constructing the test and the monotonicity
of f implies that the distribution of f depends on 6 in a monotone fashion. Note
that we do not assume any smoothness property of f. In general the test statistics
f(Zy, ..., Z,),in contrast to the sample average which is a sufficient statistics for
this problem, may be a result of an “inefficient compression” of the data, and we
have only access to the compressed data.

In this case the critical region would be of the form C = {f(Zy, ..., Z,) > K}
where K is chosen so that Py, {C} = B.

Note that regions C satisfy:

(1) Pg{C}=8;
(ii) C is transitive;
(iii) C is an increasing set.

Clearly, the most powerful test belongs to this class, but, in general, a test of the
above type can be of much less power. An interesting open question will be to find
the worst test (i.e., having lowest power) among all tests satisfying (i), (ii) and (iii).
Intuitively if 61 and 6 are far apart, even a very weak test can detect the difference
between the null and the alternative. Corollary 1.7 gives us a quantitative estimate
of how far apart the parameters need to be so that we can safely distinguish them no
matter what test we use. Indeed any test satisfying (i), (ii) and (iii) still has power
of at least 1 — 8 as long as |61 — 0g| > clog(1/28)/+/logn for some absolute
constant c.

For the test {max; Z; > K}, the dependence on n in the above bound is tight up
to constant factors.

We briefly note that the statistical reasoning introduced here may be combined
with Theorem 2.1 in [9]. Thus a similar statement holds when Z1, Z,, ..., Z, are
i.i.d. Bernoulli(p), and we want to test the hypothesis Hy:p = po vs. Hi:p =
p1 (1 > p1 > po > 0). In this case, the power of any test satisfying (i), (ii) and
(iii) is at least 1 — B as long as |p; — po| > clog(1/28)/logn for some absolute
constant c.

2. Boundary under uniform enlargement and derivatives. In this section
we provide the geometric interpretation of the influence. We begin by proving
Proposition 1.3.

2.1. Proof of Proposition 1.3. In our proof we use the following simple
lemma:

LEMMA 2.1. Let A be as given in Proposition 1.3. Given € > 0, there exists a
constant C, > 0 such that for all x, y € R,

A(Y) = A(x)| = Ce|[A(y) = Ax)| +&/4.
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PROOF.  Since limj;| o0 A(2) = 0, there exists zg > 0 such that
sup A(z) <¢g/8.

[z]=z0

Fix x, y € R, and assume without loss of generality that x < y. We have

max(x,—zg) , min(zo,y) ,
/ (2 dz / ) (2)dz
x

max(x,—z0)
Y /
+ ‘ / 3 (2)dz
min(zo,y)

IA(y) = A(x0)| =<

‘|
2.1

By the choice of z,

(2.2)

y
[ w@dz] <) - el <es
min(z9,y)
and similarly,

(2.3) <e/8.

max(x,—z0)
/ V(2 dz
X

On the other hand, since the function A’/ is continuous, there exists C, such that
A (2)|/M(z) < C¢ forall |z| < zo. Hence,

min(zg,y) , min(zo,y)
V V(D) dz| < CS/ 2(2)dz

max(x,—z0) max(x,—z0)

(2.4) = C¢(A(min(zo, y)) — A(max(x, —z)))
< Ce(A(Y) — A)) = Ce|A(y) — A)].
Substitution of (2.2), (2.3) and (2.4) into (2.1) yields the assertion. []

Now we are ready to present the proof of Proposition 1.3.

PROOF OF PROPOSITION 1.3. Without loss of generality, assume that A is
decreasing. Thus, v®" (A +[—r, r]") = vV®" (A +]0, r]"). We decompose v®" (A +
[0, 7]") — v®"(A) as a telescoping sum

n
25) Y vA 10,71 x {0)" ) = v (A +[0, 17 x {0 T,
i=1
It follows immediately from (2.5) that it is sufficient to show that given ¢ > 0, there
exists § > O such that forall 1 <i <n and forall 0 <r <4,
U®ﬂ(A + [0, r]ifl x [0, r] x {O}rlft) _ V®”(A +10, r]i*l % {O}n7i+1)

r

(2.6) —19(A)
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For a fixed i, define
Bi=A+[0,r]7! x oy =+,

Obviousl.y, Bﬁ s a decreasing set. Note that A + [0, r]""! x [0, 7] x oy =
B + {0)~! x [0, r] x {0)"~%. Hence, equation (2.6) can be rewritten as

v (BL 4+ {0 ! x [0, r] x {0)")) — v®"(B))
r

2.7) —19(A)| <.

For any decreasing set D C R” and for any x € R", define
ti(D; x) :=sup{y:y € D} € [—00, 00]

with the convention that the supremum of the empty set is —oo. We use two simple
observations:

(1) For any decreasing set D (and in particular, for A and for Bﬁ), it is clear
that v (D) =E, A(t;(D; x)).

(2) For a decreasing set D, we have Iig(D) =E, A(t;(D; x)). This follows from
a known property of the lower Minkowski content: in the case when v has a con-
tinuous density A, and L is a semi-infinite ray, thatis, L = [£, o0) or L = (—00, ],
we have vT (L) = A(0).

‘We further observe that
®n Bi Oifl 0, Onfi _ ,®n Bi )
V(B + (O X 01X (O~ (,)_Exk(ti(B;;x))’
(2.8) )
<A loo-

Indeed, by observation (1), the left-hand side of (2.8) is equal to
[A(ti(Bi; x)+r) — At (B x))
E,

(2.9)

r

~ a8l |
By the mean value theorem, there exists 4 € [0, r] such that

AGB0) +1) = AGBE) 0 opi 4

,
and thus

(2.9) = |E[A(t: (Bf: x) + h) — At (B x)]| < 1[IV ]l oo

Combining (2.7) and (2.8), and ensuring that r < &/(2||A||0), it is sufficient to
show that

|Exh(ti (B}; ) — 17 (A) < ¢/2,
and by observation (2), this is equivalent to

(2.10) [EA(t (B %)) — Exd(6:(A; x))| < £/2.
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By Lemma 2.1 and observation (1), we have
[Ex At (BL; x)) — ExA(ti(A; X))| < CeBx | A(1:(B): X)) — At (A; x))| + £/4
= C.E.(A(ti(B); x)) — At (A; x))) + £ /4
= C:(v®"(B) — v®"(A)) + /4.

It thus remains to show that there exists § > 0 sufficiently small such that for all
O<r<?é,

2.11) v®1 (B —v®1(A) < iy

We can write

vE"(B)) — v (A)
i—1
=2 (" (A+10.71 x {0} ) —vE A+ [0, 77! x {0)"IFD),
j=1
and thus it is sufficient to find § > O such that forall0 <r < § and forall 1 < j <
i—1,

V(A 410, 1 x {07y — v®" (A 410, r} ! x {0ty < 5
4nC,

Since for any decreasing D C R”,

WE(D + {0} 7! x [0, 7] x {0})"7) —v®"(D)| < [|Alloor,

we can choose § = min{4an|A||oo , 2||k€’||oo }. This completes the proof. [

REMARK 2.2. We note that the same proof (with minor modifications) holds
for any convex set A. The only nonobvious change is noting that the Minkowski
content of a segment [a, b] is v ([a, b]) = A(a) + A(b), where A is the density of
the measure v. On the other hand, it is clear that the statement of Proposition 1.3
does not hold for general measurable sets. For example, if A = Q" where Q is
the set of rational numbers, then the size of the boundary of A with respect to a
uniform enlargement is co, while the sum of geometric influences of A is zero.
It seems an interesting question to determine to which classes of measurable sets
Proposition 1.3 applies.

2.2. Proof of Proposition 1.6. Define a function IT: R" — [0, co) by
Mg, .oy 0m) =g @+ @ vy, (A).

The partial derivative of IT with respect to the ith coordinate can be written as

2.12) M. oan) Bt (A) = B (4)
d; 10 .
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For x € R", define
si(A;x) :=inf{y:y € A7} € [—00, 00].
Since A is monotone increasing, for any x € R” we have
Vo +r (A7) — vg; (A7) _ Va4 ([5i(A; X), 00)) — e, ([5i (A; X), 00))

r r
1 psi(Asx)

_ / ey (2) dz,

r Jsi(Asx)—r

(2.13)

and by the fundamental theorem of calculus, this expression converges to
Ag; (5i(A;x)) as r — 0. Moreover, (2.13) is uniformly bounded by [Ay |lco =
IAloo (which is finite since A is bounded by the hypothesis). Therefore, by the
dominated convergence theorem, it follows that the first-order partial derivatives
of I exist and are given by

all(ay, ..., ap)

= By, 0@y, M (5 (A3 X)) = I7 (A),
oo 1

where the influence is with respect to the measure vy, ® - -+ ® vy, . [For the last
equality, see observation (2) in the proof of Proposition 1.3 above. Here we use the
convention that Ay, (—00) = Ay, (00) =0.]
Hence, by the chain rule, it is sufficient to check that all the partial derivatives of
[T are continuous at («, ..., o). Without loss of generality, we assume that o = 0.
Note that
n ,
2.14) vy 0 @ugy hor (51 (A: X)) = Brnvgu (1‘[ hay )
=1 Axj)

))»a,- (5i (A; x)).

For each x e R",

n )La. .
(2.15) I AE)(C)JC;)

j=1

A (5i(A; x)) = [T AGsi(A; %))
j=1

as max |«;| — 0. Hence, the continuity of the partial derivatives would follow from
the dominated convergence theorem if (2.15) was uniformly bounded. In order to
obtain such bound, we consider a compact subset.

There exist k7 < K;, < Kr < kg and § > 0 such that v([K; + 6, K — §]) >
I —&. Let ¢ :=min,¢[k, k] A(z). Note that by the hypothesis on A, we have ¢ > 0.
If || < 6 forall j, then

I A (x))
(2.14) — Ex~v@--av (l_[ }ix ;
J

J=1

1{1<L5x_jsKR}>?»ai (si (A; X))‘
(2.16)

<e-n-[Alc-
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Indeed, denoting S = {x € R":3j, x; ¢ [K1, Kgr]} and using (2.14), we have

(2.16) = |]Ex~val®~~®van IS)La,- (si(A;x))| < ||)V||00Ex~va]®m®van Is<e-n-|Alloco,

where the last inequality is a union bound using the choice of Ky and K.
Similarly, by a union bound we have

2.17) {EXNV®~~-®v)¥(Si (A5 x)) — Ex~v®~~-®u1{KL§xj§KR VA (si (A x))|

<é-n-||Alloo-
Combining (2.16) with (2.17), it is sufficient to prove that

"o de: (x7)
Eivgegn | | o

B ij)l{KLngsKR})»a,- (si(A; x))

n
—> EX"’U@---@V 1_[ l{KfoijR})\'(sl (A, x))
j=1

This indeed follows from the dominated convergence theorem, since for each
x e R,

" )“Olj(-xj)

[

n
) ey =Kha i (A x) — [T Viko<x;<krit(si(A; x))
j=1 T

j=1

as max |o;| — 0 and is uniformly bounded by c_”||)\||gér I This completes the
proof.

3. Relation to A-influences and a general lower bound on geometric influ-
ences. In this section we analyze the geometric influences by reduction to prob-
lems concerning i-influences introduced in a recent paper by the first author [14].
First we describe and extend the results on /-influences, and then we show their
relation to geometric influences.

3.1. h-influences.

DEFINITION 3.1. Let 2£:[0,1] — [0,00) be a measurable function. For a
measurable subset A of X" equipped with a product measure v®", the h-influence
of the ith coordinate on A is

I} (A) =B [h (v (AD))].

The two main results concerning A-influences are a monotonization lemma and
an analog of the KKL theorem.
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LEMMA 3.2 ([14]). Consider the space [0, 1]*, endowed with the product
Lebesgue measure u®". Let h:[0, 1] — [0, 1] be a concave continuous function.
For every Borel measurable set A C [0, 11", there exists a monotone increasing set
B C [0, 1]"* such that:

(1) u®"(A) =u®"(B);
(2) forall 1 <i <n,we have I}'(A) > I!"(B).

THEOREM 3.3 ([14]). Denote the entropy function as Ent(x) := —xlogx —
(1 —=x)log(1 —x) forall 0 < x < 1, and Ent(0) = Ent(1) = 0. Consider the space
[0, 11*, endowed with the product Lebesgue measure u®". Let h:[0, 1] — [0, 1]
such that h(x) > Ent(x) for all 0 < x < 1. Then for every measurable set A C
[0, 11" with u®"(A) =t, there exists 1 <i < n such that the h-influence of the ith
coordinate on A satisfies

1"(A) > ct(1 = 1) logn/n,

where ¢ > 0 is a universal constant.

Other results on /-influences which we shall use later include analogs of several
theorems concerning influences on the discrete cube: Talagrand’s lower bound on
the vector of influences [21], a variant of the KKL theorem for functions with low
influences [9] and Friedgut’s theorem asserting that a function with a low influence
sum essentially depends on a few coordinates [8].

In the application to geometric influences we would like to use 4-influences for
certain functions /4 that do not dominate the entropy function. In order to overcome
this problem, we use the following lemma that allows to relate general #-influences
to the entropy-influence [i.e., h-influence for 2(x) = Ent(x)].

LEMMA 3.4. Consider the product space (R, v®"), where v has a continu-
ous cumulative distribution function A. Let h:[0, 1] — [0, 00), and let A CR" be
a Borel-measurable set. Forall 1 <i <n,

3.1) I/ (A) = 38 - IP"(A),
where

. . h(x)
3.2) 8=06(A,i)= nf

1
xe[9(IF"(A)/2),1-0 (IF" (A)/2)] Ent(x)

and 9 (y) =y/(=2logy).

PROOF. Set f = 14. Let u be the Lebesgue measure on [0, 1]. Define
g(xy, ..., xy) = f(A_l(xl),...,A_l(xn)) and write B for the set {x € R":

g(x) = 1}. Since A~ (u) 2 ), the set B satisfies u®"(B) = v®"(A) = and

1"(B)|,en = 1"(A)|yen  foreach 1 <i <n.
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Denote by « the unique value in the segment [0, 1/2] which satisfies the equation
o= Ent_l(ll.E“‘(A)/2). It is clear that for any x ¢ [a, | — «],
Ent(x) < Ent(Ent™'(IF"(4)/2)) = IF™(A) /2,
and thus,
Ex [Ent(u(Bi)) 1 (u(82)elo.1-al)] = IF™(B)|,en — E, [Ent(u(B;i) (B¢l 1—al)]
> IP"(A)/2.
Therefore, by (3.2),
1A en = 11(B) | on > Ex[A@(BI) LX) elo1—al)]

> ( inf &>I-E“‘(A)/2

~ \xe[Ent! (1E"(4)/2).1-Ent! (1B (4) /2)] Ent(x) /!
> 8- IF™(A)/2,

where the last step follows from the fact that ¥ (x) < Ent~!(x) forx <1 /2 which
is easy to verify. [J

3.2. Relation between geometric influences and h-influences for log-concave
measures. It is straightforward to check the following relation between the geo-
metric influences and the /-influences for monotone sets. The proof follows im-
mediately from observation (2) in the proof of Proposition 1.3.

LEMMA 3.5. Consider the product space (R", v®") where v has a continuous
density A. Let A denote the cumulative distribution function of v. Then for any
monotone set A C R",

FA) =14  Vi<i<n,

where h(t) = M(A™(¢)) when A is decreasing and h(t) = A(A~'(1 — 1)) when A
is increasing. Here A™' denotes the unique inverse of the function A.

Using Lemmas 3.2 and 3.5, we can obtain a monotonization lemma for geo-
metric influences that holds if the underlying measure has a log-concave density.
In order to show this, we use the following isoperimetric inequality satisfied by
log-concave distributions (see, e.g., [3]).

THEOREM 3.6 ([3]). Let v have a log-concave density A, and let A be the
corresponding cumulative distribution function. Denote the (unique) inverse of the
function A by A~'. Fix any t € (0, 1); that is, for t € (0, 1) and for every Borel-
measurable set A C R with v(A) =t,

VA +[—r,rD) =min{A(AT @O 4+ 7), 1 = AATTA —1) = 7))
(3.3)
Vr > 0.
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Moreover, in the class of all Borel-measurable sets of v-measure t, the extremal
sets, that is, the sets for which (3.3) holds as an equality, are intervals of the form
(—o0, a] or [a, 00) for some a € R.

If A is symmetric (around the median), then inequality (3.3) is simplified to

3.4) V(A+[-r,r]) > A(A_l(t) +7) Vr > 0.
Now we are ready to present the monotonization lemma.

LEMMA 3.7. Consider the product measure v®" on R" where v is a prob-
ability distribution with a continuous symmetric log-concave density A satisfying
lim;| o0 A(z) = 0. Then for any Borel set A C R":

@) Iig(A) > Iih(A)for all 1 <i <n, where h(t) = L(A™'(1));
(ii) there exists an increasing set B such that v®"(B) = v®"(A) and

I,-g(B) < Il-g(A) forall1 <i<n.

PROOF. Let A be the cumulative distribution of v. Fix x € R". By Theo-
rem 3.6, we have, for all r > 0,

VAT + [ D) —v(AD)  ATI(AD) +7) — AT (A])
r - r '

Taking limit of the both sides as r |, 0, we obtain
V(AT > MAT (0 (AD))) = h(v(AY)),

which implies the first part of the lemma.

For a proof of the second part, we start by noting that the assumptions on v
imply that £ is concave and continuous. Thus we can invoke Lemma 3.2 to find an
increasing set B such that v®"(B) = v®"(A) and I'(B) < I}*(A) forall 1 <i <n.
By the first part of the lemma, Il.h(A) < Iig(A) forall 1 <i <n. On the other hand,
it follows from Lemma 3.5 that Iig(B) = Iih (B) forall 1 <i <n. Hence,

19(B) = I"(B) < Il (A) < 19 (A)

as asserted. [

To keep our exposition simple, we will restrict our attention to an important
family of log-concave distributions known as Boltzmann measures for the rest of
the section. We mention in passing that some of the techniques that we are going to
develop can be applied to other log-concave measures with suitable isoperimetric
properties.
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3.3. Lower bounds on geometric influences for Boltzmann measures.

DEFINITION 3.8 (Boltzmann measure). The density of the Boltzmann mea-
sure u, with parameter p > 1 is given by

1
=My R.
¢p(x) TN 1/,O)e x, x €

Note that p = 2 corresponds to the Gaussian measure with variance 1/2 while
p =1 gives the two-sided exponential measure.
We have the following estimates on the tail probability of Boltzmann measures.

LEMMA 3.9. Let ®, denote the cumulative distribution function of the Boltz-
mann distribution with parameter p. Then for z > 0, we have

: ( Z ) S N pp— !
20TA+ 1\ —D/p+2r )" = 7 7 = A+ 1/p) 21
In particular,

(3.5) ¢p(q);1(x)) =x(1— X)(—log(x(l _ x)))(,o—l)/p

for x close to zero or one.

—zP

PROOF. Set Z, =2I"(1 + 1/p). For the upper bound, note that
1

o0 _tP 1 o0 S ) _P
zp(l—cpp(z)):/Z e dtgpzp_lfz prt e i = e
On the other hand, the lower bound is derived as follows:
Zp<1 +pp—;pl)(1 - ®,(2)) zfzoo(lJr '0,0;})6—"0 dt
P e
I -

It follows from Lemma 3.7(i) and Lemma 3.9 that for Boltzmann measures, the
geometric influences lie between previously studied /-influences. On the one hand,
they are greater than variance-influences [i.e., h-influences with A(t) =¢(1 — )],
that were studied in, for example, [11, 16]. On the other hand, for monotone sets
they are smaller than the entropy-influences.

It is well known that there is no analog of the KKL influence bound for the
variance-influence, and a tight lower bound on the maximal variance-influence is
the trivial bound

max Iivar(A) >ct(1—1)/n,

1<i<n
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where ¢ is the measure of the set A. This inequality is an immediate corollary of the
Efron—Stein inequality (see, e.g., [19]), and the tightness is shown by the standard
example of one-sided boxes (considered in Section 4.1 below). On the other hand,
the analog of the KKL bound proved in [14] holds only for k-influences with
h(t) > Ent(¢). In order to show KKL-type lower bounds for geometric influences,
we use the following two results.

The first result is a dimension-free isoperimetric inequality for the Boltzmann
measures.

LEMMA 3.10 ([2]). Fix p > 1, and let |1, denote the Boltzmann measure with
parameter p. Then there exists a constant k = k(p) > 0 such that for any n > 1
and any measurable A € R", we have

PE A+ [=r 1) = pup{(—o0, @, () +kr]},  1=pu®"(A).
The second key ingredient is a simple corollary of Lemma 3.4.

LEMMA 3.11. Consider the product spaces (R", M;‘?n), where |1, denotes the
Boltzmann measure with parameter p > 1. For any A CR" and forall 1 <i <n,

19 (A) > cIF™(A) (—log(IFM(A))) =17,

where ¢ = c(p) > 0 is a universal constant.

PROOF. In view of Lemma 3.7, it is sufficient to prove that
If (A) = eI (A) (~log (1" (A)) ~1/7

for h(x) := qbp(d);l (x)). This indeed follows immediately from Lemma 3.4 using
the estimate on A (x) given in (3.5). O

Now we are ready to prove the KKL-type lower bounds. We start with an analog
of the KKL theorem [12].

THEOREM 3.12. Consider the product spaces (R”,u%”), where 1, de-
notes the Boltzmann measure with parameter p > 1. There exists a constant
¢ = c(p) > 0 such that for all n > 1 and for any Borel-measurable set A C R"
with v®"(A) = t, we have

logn)!=1/p
max 19(A) = cr(1 — 087

1<i<n

PROOF. The proof is divided into two cases, according to v®"(A) =¢. If t (1 —
t) is not very small, the proof uses Lemmas 3.7 and 3.11. If #(1 — ¢) is very small,
the proof relies on Lemmas 3.7 and 3.10.
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Case A:t(1 —t)>n1. By Theorem 3.3, there exists 1 <i < n, such that

I[Ent ( A >

Since (1 — t) > 1/n, it follows from Lemma 3.11 that
1
I9(A) > cIF(A) (—log(IE™(A)) ™% > ¢'1(1 — r)?  (logn)~V/,

where ¢’ is a universal constant, as asserted.
Case B: t(1 —t) <n~'. In view of Lemma 3.7, we can assume without loss of
generality that the set A is increasing. In that case, by Proposition 1.3, we have

B (A +[=r, ") — nS"(A)

r

Z Ig(A) = 11m1nf
i=1

By Lemma 3.10,

n A _ n
(3.6) hmibnf A+ rrl") (4 )>k¢p(d>;1(t)).

r

Since in this case 1 (1 —t) < n~L, it follows from Lemma 3.9 that

Y IF(A) > koo (0,1 (1)) = Kt (1 — 1) (logn) P~ 1/P
i=1

for some constant k’(p) > 0. This completes the proof. [J

Theorem 1.4 is an immediate consequence of Theorem 3.12. The derivation of
Corollary 1.7 from Theorem 1.4 and Proposition 1.6 is exactly the same as the
proof of Theorem 2.1 in [9] (which is the analogous result for Bernoulli measures
on the discrete cube), and thus is omitted here.

We conclude this section with several analogs of results for influences on the
discrete cube. In the theorem below, part (1) corresponds to Talagrand’s lower
bound on the vector of influences [21], part (2) corresponds to a variant of the
KKL theorem for functions with low influences established in [9], part (3) cor-
responds to Friedgut’s characterization of functions with a low influence sum [8]
and part (4) corresponds to Hatami’s characterization of functions with a low in-
fluence sum in the continuous case [11]. Statements (1), (3) and (4) of the theorem
follow immediately using Lemma 3.11 from the corresponding statements for the
Entropy-influence proved in [14], and statement (2) is an immediate corollary of
statement (1).

THEOREM 3.13. Consider the product spaces (R", u?"), where |1, denotes
the Boltzmann measure with parameter p > 1. For all n > 1, for any Borel-
measurable set A C R", and for all @ > 0, we have:
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(1) if u8"(A) =1, then

i 17 (A)

2

o (—logIf (A)!-1/r

>cit(l —1);

(2) if u®"(A) =1t and max,<i<, If (A) <, then

n

Zlig(A) > c11(1 — 1) (—loga) ' 71/,

i=1

(3) if A is monotone and Y__, Il.g (A)(—loglig (ANV/P = s, then there exists a
set B C R" such that 1p is determined by at most exp(cas/€) coordinates and
n3"(A A B) <e;

) if Y0, Iig(A)(—logI[g(A))l/p = s, then there exists a set B C R" such
that 1 can be represented by a decision tree of depth at most exp(c3s/€*) and
uEAAB) <

where c1, ca, and c3 are positive constants which depend only on p.

Theorem 1.5 is a special case of statements (1) and (3) of Theorem 3.13 obtained
for p = 2.

3.4. A remark on geometric influences for more general product measures. It
is worth mentioning that variants of Theorems 3.12 and 3.13 hold for any measure
v on R which satisfies the following two conditions:

e v is absolutely continuous with respect to the Lebesgue measure;
e there exist constants p > 1, a > 0, such that for the isoperimetric function Z,, of
v we have

T,(t) > amin(t, 1 — t)(—logmin(z, 1 —1))'""? te]0,1].

The proofs are similar to those given for Boltzmann measures, except for the fol-
lowing changes:

o Lemma 3.7(i) now holds with h(¢) =Z,(t);

e Lemma 3.7(ii) does not hold in general, but this is not a problem since for the
proof of Theorem 3.12 we only need the first part of the lemma;

e instead of Lemma 3.10, we use the following dimension-free isoperimetric in-
equality which holds for the product measure v®" (see [2]):

4See, for example, [11] for the definition of a decision tree.
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For all n > 1 and for any measurable set A C R",

. VA1 ] — V@ (A)
liminf
rl0 r

> %min(t, 1 — 1)(—logmin(t, 1 — 1)) ~V/*,

where t = v®"(A) and K > 0 is a universal constant.

4. Boundaries of transitive sets under uniform enlargement. In the Gaus-
sian space, the isoperimetric inequality for uniform enlargement follows from the
classical Gaussian isoperimetric inequality by Sudakov and Tsirelson [20], Borell
[5] (see also [1, 3, 7]) and the fact that the boundary of a set under uniform enlarge-
ment always dominates its usual boundary (i.e., the boundary under L enlarge-
ment). To be specific, the boundary under uniform enlargement of any measurable
set A C R" with u®"(A) = t, where u is the Gaussian measure on R, obeys the
following lower bound:

@ L BEA [ ) — BT (A)
' rl0 r

> ¢ (D7 (1))

(where ® and ¢ are the cumulative distribution function and the density of the
Gaussian distribution in R), and it is easy to check that the bound is achieved
when A is an “axis-parallel” halfspace (i.e., sets of the form {x € R" :x; <a} or
its complement) with u®"(A) =1¢.

In this section we consider the same isoperimetric problem under an additional
symmetry condition:

Find a lower bound on the boundary measure (under uniform enlargement) of
sets in R" that are transitive.

The invariance under permutation condition rules out candidates like the axis-
parallel halfspaces and one might expect that under this assumption, a set should
have “large” boundary. This intuition is confirmed by Theorem 1.8. In this section
we prove a stronger version of this theorem that holds for all Boltzmann measures.

THEOREM 4.1. Consider the product spaces (R", ,u%”), where 1, denotes
the Boltzmann measure with parameter p > 1. There exists a constant ¢ = c(p) >
0 such that the following holds for all n > 1:

For any transitive Borel-measurable set A C R", we have

®n _ ny_ ,,®n
L M A ] — ()
rl0 r

where t = M%’” (A).

> ct(1—t)(logn)' =177,

The transitivity assumption on A implies that Theorem 4.1 is an immediate
consequence of Theorem 3.12, once we establish the following lemma.
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LEMMA 4.2. Let A be a continuous symmetric log-concave density on R. Let
A be any Borel-measurable subset of R". Then

®n A _ ny _ ,,®n A n
timing AT Z VA S g,
i=1

rl0 r
where h(x) = M(A~1(x)) for all x € [0, 1].
PROOF. The proof is similar to the proof of Proposition 1.3. Forall 1 <i <n,
define
Bl =A+[-r,r]" x{0)"T.
Like in the proof of Proposition 1.3, it is sufficient to show that for each i,

V&Y (BL 4+ {0} ! x [—r, 7] x {0)"F) — v®"(B))

> I1"'(A).
r

4.2) liminf
“4.2) 1rrn¢bn

Note that for all x € R", both v®”(B£) and v((Bﬁ)j‘ ) are increasing as functions
of r, qnd thus they tend to some limit as » N\ 0. Furthermore, we can assume that
V8" (A \ A) =0, since otherwise,

VO (A +[—r, 1)) — v (A) . VOI(A\ A)
> liminf ——— — o0

liIrnﬁ)nf p r&)nf p
Therefore,
vE(B)) \ v (A) =v®"(A)
and
(4.3) v((BDF) \ v(A])

for almost every x € R" (with respect to the measure v®").
Now observe that by the one-dimensional isoperimetric inequality for symmet-
ric log-concave distributions (Theorem 3.6),

v B+ {0) 7 x [=r, 1] > {0)' ) = Exv((B)F + [=r,r])
> E A (A (B +7).
Therefore, using the mean value theorem like in the proof of Proposition 1.3, we
get
VOB H{0Y T X [ ] x {017 — v (By)
hnibnf
r r

4.4)
> liminfE, ~inf _ A(2)
P00 e[ AT (w((BIY)), A~ (W((BDF)+r]
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Finally, by (4.3), for almost every x € R",

lim ~inf _ A(z) = AMATTW(AD))),
40 ze[A=T(w((BH)), A~ (w((B)))+r]

and thus, by the dominated convergence theorem,

liminfE, ~inf _ Az2) =E (AT (W(AD)) = 1](A).
ri0 2elA=T(w((BDI), A~ (v ((BDI ) +1]
This completes the proof of the lemma, and thus also the proof of Theorem 4.1.
O

4.1. Tightness of Theorems 3.12,3.13 and 4.1. 'We conclude this section with
showing that Theorems 3.12, 3.13 and 4.1 are tight (up to constant factors) among
sets with constant measure, which we set for convenience to be 1/2. We demon-
strate this by choosing an appropriate sequence of “one-sided boxes.”

PROPOSITION 4.3. Consider the product spaces (R", ,u%’”), where i, de-
notes the Boltzmann measure with parameter p > 1. Let By, := (—00, a,]" where
ay is chosen such that ® ,(a,)" = 1/2. Then there exists a constant ¢ = c(p) such
that

1 1-1/p
19(By) <c- (logm) 7%

foralll1 <i<n.

PROOF. Fix ani. By elementary calculation,
I7(By) = ®p(an)" ' dp(an) = (1/2" V"¢, (an).

Note that 1 — ®,(a,) < n~!, and thus, by Lemma 3.9, a, < (logn)l/p. Fur-
thermore, since by Lemma 3.9, ¢,(z) < 2271 - ®,(z)) for large z, we have
Iig(Bn) =n"(logn)'~1/7 as asserted. O

The tightness of Theorem 3.12 and Theorem 3.13(1) follows immediately from
Proposition 4.3. The tightness of Theorem 4.1 follows using Proposition 1.3
since B is monotone. The tightness of Theorem 3.13(2) and the tightness in s
in Theorem 3.13(3) and Theorem 3.13(4) follows by considering the subset By x
R"—* c R,

5. Geometric influences under rotation. Consider the product Gaussian
measure 1®" on R". In Section 3 we obtained lower bounds on the sum of ge-
ometric influences, and, in particular, we showed that for a transitive set A C R”,
the sum is at least Q(z(1 — t)/logn), where t = u®"(A).
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In this section we consider a different symmetry group, the group of rotations
of R”. The interest in this group comes from the fact that the Gaussian measure is
invariant under rotations while the influence sum is not.

Indeed, a halfspace of measure 1/2 may have influence sum as small as of or-
der 1 when it is aligned with one of the axis and as large as of order /n when it is
aligned with the diagonal direction (1, 1,...,1).

In this section we show that under some mild conditions (that do not contain
any invariance assumption), rotation allows us to increase the sum of geometric
influences up to Q(¢(1 — t)/—1log(t(1 —1))/n). The dependence on n in this
lower bound is tight for several examples, including halfspaces and L?-balls. We
note that on the other extreme, rotation cannot decrease the sum of geometric in-
fluences below Q2(¢t(1 — t)s/—log(¢(1 —¢))), as follows from a combination of
Proposition 1.3, Lemma 3.7(ii) and the isoperimetric inequality (4.1).

DEFINITION 5.1.  Let B(x,r) :={y € R": ||y — x|l2 < r} be the open ball in
R”" with center at x and radius r, and let B(x, r) be the corresponding closed ball.
For ¢ > 0 and A C R", define

Asi={x€A:B(x,e)NA°=2} and A°:={xeR":B(x,e)NA+#2}.

Finally, denote by 7, the collection of all measurable sets B C R" for which there
exists § > 0 such that for all 0 < & < §, we have

(5.1 (B.)** D B.

An example of a subset of R? that does not belong to the class J> is {(x, y):1 <
x <00,0<y<1/x}.

The crucial ingredient in the proof Theorem 1.9 is a lemma asserting that under
the conditions of the theorem, an enlargement of A by a random rotation of the
cube [—r, r]" increases u®"(A) significantly.

NOTATION 5.2. Let O = O(n, R) be the set of all orthogonal transformations

on R”, and let = be the (unique) Haar measure on O. Denote by M a random
element of O distributed according to the measure 7.

LEMMA 5.3. There exists a constant K > 0 such that for any A € J,, we have
Eper [1® (A + MY K™V [=r, r])] = 1®"(A) + %/L@’”(A’B \ A)

for all sufficiently small r > 0 (depending on A).

First we show that Lemma 5.3 implies Theorem 1.9.
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PROOF. Note that for any g € O, g(A) is convex, and that £®" is invariant
under g. Thus by Proposition 1.3,> we have

n®" (g (A) +[—r,r]") — u®"(g(A))
r

217 (g(4) = lim

i=1

o B A+ g (= 1) — 7 (A)

=lim .
rl0 r

Furthermore, note that for any g € O,

®n -1/ ny _ ,,®n ®n . ny _ ,,®n
lim 2 (A+g  ([—r.r]") — n"(A) <lim u®" (A4 /n[—r,r1") — n®"(A)
rl0 r rl0 r

n
=V x Y I9(A).
i=I
Therefore, by the dominated convergence theorem,

Epr {Z ¢ (M(A))}

i=1

(5.2)
i Ep~r[® (A + M~ ([—r, r]")] — u®"(A)
= lim .

10 r
By Lemma 5.3, we have (for a sufficiently small r)
Ernr [1®" (A + M7 (Kn ™ P[=r, r1")] = u®"(A) = 1u®" (A7 \ A).
By the standard Gaussian isoperimetric inequality,
pEATP N A) = (=00, @7 (1) +r/3]).
Substituting into (5.2), we get

p((—oo, ®~1(t) + K~'n!/2r/3])
2r

Ep~n [Z Iig(M(A»} = lim sup

ry

i
26—K¢(<D (1))

>ct(1—1),/—log(t(1 —1)) x /n

for some constant ¢ > 0 (where the last inequality follows from the estimation
given in Lemma 3.9, with p = 2). Thus there exists at least one orthogonal trans-
formation g € O such that

Y7 (g(A) = et (1 — 1)/ —log(t(1 — 1)) x /n
i=1

3Note that by Remark 2.2, Proposition 1.3 holds for convex sets.

i=1



GEOMETRIC INFLUENCES 1159

as asserted. [J
Now we present the proof of Lemma 5.3.

PROOF OF LEMMA 5.3. By Fubini’s theorem, we have
Ept~n [0 (A + M~ (Kn ™2 [—r, )]
(5.3) =Epn[u®x eR:x=y+z,y€ A, z€ M (Kn™1?[—r,r]")]
=E,yen[n{gecO:x=y+z,y€A,z¢€ ¢ (Kn~V?[=r, r1M}].

Since each x € A can be trivially represented as y +z with y=x € A,z=0¢
g_l(Kn_l/z[—r, r]") for any g € O, the assertion of the lemma would follow
immediately from (5.3) once we show that for all x € A”/3\ A,

(54) nw{geO:x=y+z,yeA zeg " (Kn 'V [=r,r")) >1/2.

Since A € J,, we can choose r sufficiently small such that A C (A,/3)2’/ 3
and thus A3 C (A;/3)". Therefore, for any x € A3\ A, there exists y €
A;/3, such that [|x — y[lo < r. If there exists y’ € B(y,r/3) such that x — y" €
g Y (Kn~'2[—r,r]"), then x can be represented as y’ + (x — y’), as required in
the left-hand side of (5.4). Therefore, it is sufficient to prove the following claim:

CLAIM 5.4. Forany x,y € R" such that ||x — y|2 <r,

w{ge 0:3y € B(y,r/3) suchthatx — y' € gil(anl/z[—r, r}y>1/2.

PROOF. Fix x, y € R" such that ||x — y|l2 < r. We have

(g€ 0:3y € B(y,r/3) such thatx — y' € g~ ' (Kn~?[=r, r]")}
={g€ 0:3y € B(y,r/3) such that g(x — y') € Kn~V?[—r, r]"}
={ge 0:3y" € B(0,r/3)suchthat g(x — y) — y" € Kn™'?[—r, r]"}
={g€0: inf ||g(x—y)—y”||oo§Kn_1/2r}.

y"eB(0,r/3)
Note that
5.5 7ig€O0: inf x =) =" loo < Kn~Y?r
(5.5) fgco:, int llgt—y =)l |

is invariant under rotation of the vector (x — y), and in particular,

_ . _ o —12
(5.5)_n{geO.y”dlgr(l({rmllg(llx yla xer) —y"| <Kn r},

where e¢; = (1,0, ...,0) € R" is the unit vector along the first coordinate axis.
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A well-known property of the Haar measure says that if M € O is distributed
according to m, then any column of M is distributed like a normalized vector of
independent standard Gaussians. That is,

M ~—
column ” 7 ”2

where Z = (Zy, ..., Z,) is arandom n-vector with i.i.d. standard Gaussian entries.

Thus, M (||x — y||2 x ey) is distributed like | x — y|[» x Z/|| Z||2. Therefore, we have

< Kn_l/zr)

4

Tl Y

y2

(5.5 = IPZW@n(

y”GB(O r/3)‘ o

e I ]

WeB(o 1/3) H 1Zll>

> PZ~M® (

Note that if Z € R" satisfies

e}

2
2i Zi Lz 1zl knm 12
2
1Z115

< 1/9,

then the vector y” defined by y/”" = (Z; - Liz:1/1Z1h>kn-1/2)/ | Z |12 satisfies

A
y" € B(0,1/3) and H——y’” <Kn~ 2.
1Z]l2 0
Hence,
(5.5)>P,. ®n( inf S §Kn1/2>
RGNS TRV NVAE o

¥ Z2 iz zip> k12 < 1/9>'

> ]P)ZN ®n(
il " 2
1Z115

For y <1 and ¢ > 0, by the Markov inequality,
P(IZI? < yn) < Ple™!1A < e777) < o7 (B~ 1"
=" (142072
Optimizing over ¢t > 0, we have
(5.6) P(I1Z])* < yn) < (ye' 7).

Finally, again by the Markov inequality,

EZ 1
PZ~;L®"|: Z 725 M } nx| (1211>K/2}] <1/4

P ZSK )2 "' 7450 n/450
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for sufficiently large K > 0, and by (5.6), IP’[||Z||% > n/50] > 3/4. Therefore,

2
2i Zi Lz 1zl Kn1 2
2
1Z115

(5.5) > PZWW( <1 /9)

2P| X ZP= ) (121> Vaso)|

it|Zi|>K/2 — 450
>3/443/4—1=1/2.

This completes the proof of the claim and of Lemma 5.3. [

Intuitively, the condition A € J, means that the boundary of A is “sufficiently
smooth.” One can easily check that if A € 7, then the boundary of A is a porous
set and thus has Hausdorff dimension strictly less than n (see [22] and references
therein to know more about porous sets). However, this condition is far from being
sufficient. Here we give a sufficient condition for a set to belong to 7, in terms of
smoothness of its boundary.

DEFINITION 5.5. Let A C R” be a measurable set. We write 9A € C! and
say that the boundary of A is of class C! if for any point z € dA, there exists
r =r(z) > 0 and a one-to-one mapping ¥ of B(z, r) onto an openset D = D C R"
such that:

e v cCY (B(z,r)) and vy~ e C1(D);

e Y (B(z,r)NdA)=DN{x eR":x1 =0};
e Y (B(z,r)Nint(A)) C (0, c0) x R*~ 1,

PROPOSITION 5.6. Let A C R" be a bounded set with A € C1. Then A € Tn-

PROOF. Suppose on the contrary that A ¢ 7,,. Then there exists a sequence
{x™}°°_, such that x™ € A but x™ ¢ (Al/m)z/m. Since A is bounded, the sequence
contains a subsequence {x"} converging to a point x°. Clearly, x° € 9 A.

Since dA € C!, we can define a new set of local coordinates (yi, y2, ..., Yn)
[also denoted by (y1, y’), where y' € R*~!], such that:

(1) the point x¥ is the origin with respect to the y-coordinates;

(2) there exists an open neighborhood (—dp, §p) x U C R x R containing
the origin and a continuously differentiable function f:U — R, such that in the
y-coordinates,

IAN[(=80,80) x Ul={(f(y),y):y e U}

and

(5.7 int AN [(—=80,80) x Ul={(n,y):y' €U, f(3) < y1 <o}.
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By the construction of the new coordinates, f(y’) > 0 for all y' € U and
f(@©O):= f(0,0,...,0)=0. Since f € CL(U), it follows that V £(0) = 0. Hence,
by the continuity of the partial derivatives of f, there exists ro > O such that
IVf (oo < 1/(3y/n) forall y" € B,—1(0,r9) S U.

Let y™ = (y{", (")) be the representation of the point x” in the y-coordinates.
Find m large enough such that 1/m < min{§y/10, ro/10}, and y™ lies within A N
[0, 80/2] x B,—1(0,rp/2). Define

2=z, ) =y"+(1.5m™,0,...,0,0).

We claim that B(z,1/m) € A. This would be a contradiction to the hypothesis

ym ¢ (Al/m)z/m-
Note that by the choice of m, we have z € A, and moreover,

dist(z, dA) > dist(z, dA N [(—80, 80) X Bn—1(0,r0)])

= inf "y 1smTh (0™ — ).
y/eBn,l(o,ro)”(yl O™ =N,

(5.8)

We would like to show that if || (y™)" —y’||2 is “small,” then |y]* 4 1.5m™' = £ ()]

is “big,” and thus in total, the right-hand side of (5.8) cannot be “too small.”
Define wy := y{" + 1.5m~' — f((y™)"). Note that since y" € A, it follows from

(5.7) that wy > 1.5m~!. By the mean value theorem, for each y’ € B,,_1(0, ro),

FO™) = FON<( sup IV IG™ =¥ I

y"€B;—1(0,r0)
my/ _ .,/ my/ _ .,/
SH()’ ) y||1§||(y ) y||2’

3/n 3

and thus

L™ =yl

¥+ L5m ™ = F OO = |wi = (£O) = F(™D)] = 1.5m™ 5

Consequently, if |(y") — y'|l > 4.5m™!, then
|G+ 1.5m~ ™) = (PO L 2 1™ =Y 2 = 4.5m ™,
and if [|(y™)' — y'|l» < 4.5m ™!, then
|G+ 15m~h ™)) = (F D ),

o™ - y’||2)2
3

> \/ 1Oy — IR+ (1.5m-1

81
=  min 24+ (1.5m 1 —5/3)2= | —m™!
O§s<4.5m*1\/ ( / ) 40
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Combining the two cases, we get

dist(z,dA) > inf |7+ 1.5m~ L ™)) = (O, )],
y'€B,—1(0,rp)

81
> min 4.5m_1, —m! > 1/m.
40

This completes the proof. [

If the condition A € J, is removed, we can prove only a weaker lower bound
on the maximal sum of geometric influences that can be obtained by rotation.

PROPOSITION 5.7. Consider the product Gaussian measure 1®" on R". For
any convex set A with u®" (A) = t, there exists an orthogonal transformation g on

R” such that
19 _n./- v
;:11, (g(A) = ct(1 —1)y/—log(t(1 —1)) Togn’

where ¢ > 0 is a universal constant.
The proof of Proposition 5.7 uses a weaker variant of Lemma 5.3:

LEMMA 5.8. Let M be as defined in Notation 5.2. There exists a constant
K > 0 such that for any A C R" and for any r > 0, we have

Epmr [0E (A + MK /logn - n~ 2 [—r, r]"))] = n®"(A) + 1u®" (A" \ A).
PROOF. By Fubini’s theorem, we have
Epen [u® (A + M~ (K Jlogn - n= 2 [—r, r1"))]

=E, yen[7{geO:xecA + ¢ YK logn -n~ V2 [—r, r1")}].
Thus it is sufficient to prove that for any x € A" \ A,

nlge 0:xe A+ g (K /logn-n~ 2 [—r,r1")} > 1/2.
Equivalently, it is sufficient to prove that for any x € B(0, r),

nlge 0:xeg (K /logn-n=V2[—r,r1")} > 1/2.

We can assume without loss of generality that x = r’ - e; for some r’ < r. By the
argument used in the proof of Lemma 5.3, if M € O is distributed according to 7,
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then M (r' - ey) is distributed like v’ - Z /|| Z||2, where Z = (Z,, ..., Z,) is arandom
n-vector with i.1.d. standard Gaussian entries. Hence

nlge 0:xeg (K\/logn-n~ 2 [—r r1")}

Z
=P, ®n( r’ H < K,/lo n-n_l/2r>
ST s

(5.9

zPZNﬂ@m(HL <K logn-n_l/z)

1Z]2 llo

>Pzpon[(1Zlloo < K /logn/~50) A (1 Z]l2 = +/n/~/'50)].

We have

Py pen (1 Z]loo < K \/logn/~/50)
> 1—nP(Z; > K,/logn/~/50)

ZI—L'VL_KZ/IOOZ3/4

V2

for a sufficiently big K. Therefore,
59 =3/44+3/4—-1=1/2,

and this completes the proof of the lemma. [

The derivation of Proposition 5.7 from Lemma 5.8 is the same as the derivation
of Theorem 1.9 from Lemma 5.3.

Note that the convexity assumption on A is used only to apply Proposition 1.3
that relates the sum of influences to the size of the boundary with respect to uni-
form enlargement. Thus, our argument also shows that for any measurable set A
with £®"(A) = t, there exists an orthogonal transformation g on R” such that

1B (g(A) +[=r,r1") — u®" (g(A))

li > ct(l — 1)/ —log(t (1 — 1)) ———,
rlﬁ)l - > ct( ) Og(( )) ’—logn

where ¢ > 0 is a universal constant.
Finally, we note that apparently the assertion of Proposition 5.7 is not optimal,
and the lower bound asserted in Theorem 1.9 should hold for general convex sets.
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