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VOLUME INEQUALITIES FOR SUBSPACES OF L,

ERwWIN LUuTwAK, DEANE YANG & GAOYONG ZHANG

Abstract

A direct approach is used to establish both Ball and Barthe’s
reverse isoperimetric inequalities for the unit balls of subspaces of
L,. This approach has the advantage that it completely settles all
the open uniqueness questions for these inequalities.

Affine isoperimetric inequalities generally have ellipsoids as extremals.
The so called reverse affine isoperimetric inequalities usually have sim-
plices — or in the symmetric case cubes and their polars — as their ex-
tremals.

Symmetrization techniques, developed and promoted by Steiner well
over a century ago, have been used to establish a variety of powerful
affine isoperimetric inequalities. The reverse inequalities would turn out
to be much harder to establish. They appeared to require some sort of
antisymmetrization technique.

By 1990, only one significant reverse inequality had been established
in dimensions greater than two: the Rogers—Shephard difference-body
inequality (see e.g. [42]). Unfortunately, the techniques employed by
Rogers and Shephard could not be adapted to establish any of the other
conjectured reverse inequalities. A breakthrough occurred in 1990, when
Keith Ball connected John’s theorem characterizing the largest ellipsoid
contained in a convex body (the John ellipsoid) with the Brascamp-—
Lieb inequality. The Brascamp-Lieb inequality had been developed
to solve the best-constant problem for Young’s convolution inequality
(see the excellent recent survey of Gardner [11]). Ball discovered a
gorgeous reformulation of the Brascamp-Lieb inequality that seemed
tailor-made to exploit the John ellipsoid. Ball’s normalized Brascamp—
Lieb inequality has had a profound impact on convex geometric analysis

(see, e.g., [T, 2, 8], [B], [12], [13], [14], [40], [41).
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The problem of characterizing the extremals of the reverse inequali-
ties remained open. The reason for this is that not only were the equal-
ity conditions of the Brascamp—Lieb inequality not known, but they
were known to be complicated. The breakthrough here was achieved by
Barthe [4]. Barthe not only established the equality conditions for the
Brascamp—Lieb inequality, but he discovered an amazing new approach
to establishing the Brascamp—Lieb inequality. Among other things, this
allowed Barthe to settle the uniqueness question for those reverse in-
equalities established using the Brascamp-Lieb inequality, where the
generating measure is discrete.

Basic questions (discussed below) in the L, Brunn-Minkowski the-
ory (see, e.g. [7], 18], [0, [13), (18], A7), [22], [23), [24], [25], 28],
[27], [28], [80], [29], [31], [82], [33], [34], [35], [39], [43], [44], [45],
[46], [48]) motivated the search for a direct approach to establishing
these reverse inequalities. A simple approach, which does not use the
Brascamp—Lieb inequality, is one of the aims of this paper. This ap-
proach allows us to answer all the surrounding uniqueness questions
that had remained open.

Throughout, a Borel measure on unit sphere S”~! of Euclidean n-
space R is to be understood to mean a non-negative finite Borel mea-
sure on S"~!. A Borel measure z on S” ! is said to be isotropic provided

/ v@udu(v) =1,
Sn—1

where I denotes the identity operator on R”, and v ® v is the rank
1 linear operator on R™ that takes = to (z - v)v, where z - v denotes
the standard inner product of  and v in R”. A measure on S™ ! is
said to be even if it assumes the same value on antipodal sets. Each
even isotropic Borel measure p on S"~! determines an n-dimensional
subspace of L, whose unit ball we denote by Z; = Z>(u); to be specific,
the n-dimensional subspace of L, = L,(S"!) may be taken to be R"
with a norm defined, for each = € R™, by

1/p
||$HZ; = |:/Sn_1 | - U|Pdu(v)] .

Conversely, a theorem of Lewis [20] shows that each n-dimensional sub-
space of L, is isometric to a Banach space with such a representation
for some even isotropic Borel measure, p (see, e.g. [83] for details).
Volume inequalities for the body Z; = Z7(u) or its polar, Z, = Z,(u),
that characterize the Euclidean subspaces of L, are easily obtained by
using well-known standard inequalities (such as the Urysohn and Hélder
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inequalities). Much more difficult to obtain are the reverse inequalities
for Z, or Zy. The§e have the £} subspaces of L, as extremals.

In 1991, Ball [2] used his normalized Brascamp-Lieb inequality to
obtain the sharp reverse inequality for the volume of Zj, for all p €
[1,00]. Ball’s inequality shows that the unit ball of £} is the extremal.
The solution to the uniqueness problem for Ball’s reverse inequality was
only recently obtained by Barthe [4] for discrete measures, by using his
newly established equality conditions for the Brascamp—Lieb inequality.
Barthe proved that indeed the unit ball of £ is the only extremal for
Ball’s inequality, when p is a discrete isotropic measure.

The reverse inequalities for the volume of Z,, would prove to be more
resistant. Ball [ established the reverse inequality for the volume of
Zy for the case p = 1 and predicted that for p > 1, these inequalities
could be obtained from a reverse Brascamp—Lieb inequality. Again, the
breakthrough was achieved by Barthe [4]. Barthe found the reverse
Brascamp—Lieb inequality anticipated by Ball and used it to establish
the reverse inequalities for the volume of Z, for all p > 1. Barthe
also established the uniqueness of the extremals when p is a discrete
measure.

Within the L, Brunn-Minkowski theory, a basic problem is how to ob-
tain Ball’s inequalities, along with their equality conditions, for isotropic
measures which are not necessarily discrete. In this paper, we shall de-
rive the reverse inequalities for the volumes of both Z, and Z7 and prove
that the £)-balls are the unique extremals. All our inequalities will be
obtained along with their equality conditions. This will be done for all
p € [1,00] and all even isotropic measures.

We have attempted to write an article that is simultaneously self-
contained and elementary. We have given very detailed proofs. Al-
though the questions we address arise naturally within the L, Brunn—
Minkowski theory, none of the machinery of the theory is used. The
reader will find none of the staples of modern convex geometry; “L,-
curvature”, “Gaussian extremals”, and the “Brascamp—Lieb inequality”
are conspicuous in their absence. The only inequality used to establish
the reverse inequalities will be the Holder inequality.

The ideas and techniques of Ball and Barthe play a critical role
throughout this paper. It would be impossible to overstate our reliance
on their work.

0. Introduction

We assume that p is a non-negative finite even Borel measure on the
unit sphere S"~!, whose support, supp u, is not contained in a great
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subsphere of S"~!. For each p € [1,00), define the origin-symmetric
convex body Z, = Z,(p) in R™ to be the body whose support function
(see Section 1 for definition), for u € S"~1, is given by

0.) a0 = [ Ju-olPdu(o
Sn—
and, for p = oo, is given by

(0.2) hz.(u) = lim hz, (u) = max u-v.

pP—00 vESUPP [
The Z; bodies are the zonoids (limits of Minkowski sums of line seg-
ments) of the classical Brunn-Minkowski theory. The Z, bodies are the
L,-zonoids of the L, Brunn-Minkowski theory.

In addition to its denoting absolute value, we shall use | - | to denote
the standard Euclidean norm on R, on occasion, the absolute value of
the determinant of an n x n matrix, and often to denote n-dimensional
volume. A Borel measure p on S™~! is isotropic provided

(0.3) ol = [l odu(o

for all x € R™. Note that an isotropic measure cannot be concentrated
on a great subsphere of S"~!. In light of (D.1) and (0.3), we see that

(0.4) w is isotropic if and only if Zy(p) = B,

where B denotes the standard unit ball in R"™. The two most important
examples of even isotropic measures on S™"~! are (suitably normalized)
spherical Lebesgue measure and the cross measure. The basic cross
measure is an even isotropic discrete measure concentrated uniformly
on =+eq,...,*e,, where eq,...,e, denotes the canonical basis for R".
A cross measure is just a rotation of a basic cross measure; i.e., it is
concentrated on O{+ey,...,+e,}, where O € O(n). Note that each
point in the support of a cross measure is equally weighted.

For p € [1,00], let p* € [1,00] denote the Hélder conjugate of p; i.e.,
p* is defined by

1 1
p p
For n,p € (0,00), let
INOEEE
wn(p) = 2" =~
T(1+2)

Let wy(oc0) = 2™, and abbreviate w,(2) by w,. Note that for positive
integer n, the unit ball of R™ has precisely volume w,,. For p € (0, c0),
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define ¢, by

n/p
o= [L0+E) T
L+3) I'(52)
and define co = limy oo ¢p = 1.
The following two theorems are our main results.

Theorem 1. Suppose p € [1,00]|. If p is an even isotropic measure
on S"1, then
wn/cp < ’Z;(M)‘ < wn(p).
If p € [1,00) is not an even integer, then there is equality in the left
inequality if and only if p is suitably normalized Lebesgue measure. For
p # 2, there is equality in the right inequality if and only if p is a cross
measure.

The right inequality of Theorem i, without the equality conditions,
was proved by Ball [, Proposition 8]. For discrete measures, the equal-
ity conditions are due to Barthe [4, Corollary 3].

Theorem 2. Suppose p € [1,00]. If p is an even isotropic measure
on S"1, then
wn(p") < |Zp()] < wncp.
For p # 2, there is equality in the left inequality if and only if 1 is a
cross measure. If p € [1,00) is not an even integer, then there is equality
in the right inequality if and only if p is normalized Lebesgue measure.

The left inequality of Theorem &, without the equality conditions, for
p = 1 is due to Ball [, Lemma 4]. The left inequality for p > 1 is
due to Barthe [4, Proposition 11]. For discrete measures, the equality
conditions follow from the work of Barthe 4.

Theorems i and 2 have direct applications to volume-ratio inequal-
ities. Recall that the inner-volume ratio vr;(K) and the outer-volume
ratio vr,(K) of a convex body K in R™ are defined by

viy(K) = (K|/|BDY" and vro(K) = (IK|/|Eo|)'™,

where E; is the ellipsoid of maximal volume contained in K, and E, is
the ellipsoid of minimal volume containing K.

Let By ={z € R" : |e; - [P + -+ + |e,, - x[P < 1} denote the unit ball
of classical n-dimensional £-space. Theorems il and 2 immediately give
the following volume ratio inequalities.

Theorem 3. Suppose 1 < p < oco. If pu is an isotropic measure on
S™=L then

vri(Zy) <vri(By) and  vreo(Zy) = vro(By).



164 E. LUTWAK, D. YANG & G. ZHANG

For p #£ 2, there is equality in each of the inequalities if and only if u is
a Cross measure.

The left inequality of Theorem 3 is due to Ball [2]. The right inequal-
ity is due to Barthe [d] for p > 1 and Ball [1] for p = 1. The equality
conditions for p = oo and discrete p are due to Barthe [4].

1. Notation and basics regarding convex bodies

For p € [1,00], we shall use | - |, to denote the usual £,-norm on R";
i.e., for z € R” and p < o0

n 1/p
lz|, = (Z le; -x\p> and |Z|oo = max |ej - x|
j=1

1<j<n

We will write £ = (R",|-[,). When p = 2, we write R" rather than /3,
and suppress the subscript in the norm.

Important examples of origin-symmetric convex bodies are the B},
the unit balls of £;. Note that we have |B}| = wy(p). When p = 2, we
shall write simply B rather than B.

For easy subsequent referencing, we list some basic facts regarding
convex bodies (see [10], [42], [47] for additional details). A convex body
is a compact convex set with non-empty interior in R™. In this work,
convex bodies always contain the origin in their interiors. A convex body
K is uniquely determined by its support function hx : S"~! — (0, 00),
which is defined for u € S"~! by

(1.1) hi(u) =max{u-z: 2z € K}.

The radial function px : R™ \ {0} — (0,00) of the convex body K is
defined for x # 0 by

(1.2) pr(r) =max{\ >0 : \x e K}.

Using the fact that the radial function is homogeneous of degree —1,
and rewriting the integrals over R" as integrals over S"~! x (0,00) in
polar coordinates shows that for each p € (0,00), the volume of K is
given by

1
K| = ===
I+ 5)

where the integral is with respect to Lebesgue measure on R”.
Associated with each origin-symmetric convex body K is its polar
body K* which may be defined by

(1.4) K* = {z € R": hg(z) < 1}.

(13) /R exp{~1/px ()} d,
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This definition leads to
(1.5) int K* = {x € R" : hg(x) < 1}.

The radial and support functions of K* and K are related by
(1.6) pr+ =1/hx and prg =1/hg-.

Note that if the convex body K is the unit ball of the Banach space R™
with norm | - ||k, then

[zl = 1/px (2)

for all x € R™.
The following duality is important. For p € [1, oo],

(B)* = B

For p = 2, this expresses the fact that B* = B.

2. A basic inequality

A Borel measure (always assumed to be non-negative and finite) p
on S"~! generates a positive semi-definite n x n matrix [u] defined by

W= [ veviu)

or equivalently by

2.1) o-filo= [ la-oPdu(o

for all z € R™. In (2.1), take 2 = e;, sum over all j, and for the trace of
1], we get

n

(2.2) trlul = e - [ule;

J=1

=;LM@w%w

— [ 1dutw)
Sn—l
— u(S™Y).

We shall require and review some basics regarding mixed discrimi-
nants. Recall that for positive semi-definite n x n matrices Q1,...,Qm



166 E. LUTWAK, D. YANG & G. ZHANG

and real Aq,...,\, > 0, the determinant of the linear combination
AMQ1+ -+ MA@ 18 a homogeneous polynomial of degree n in the A;,

detOMQ1+ -+ AmQm) = Y iy A D(Qiys -, Qi)
1<it,ein<m
where the coefficient D(Q;,, ..., Q;, ) depends only on Q;,, ..., Q;, (and
not on any of the other ;) and thus may be chosen to be symmetric in
its arguments. The coefficient D(Q;,, ..., Q@;,) is defined to be symmet-
ric in its arguments and is called the mixed discriminant of Q;,, ..., @, -
The mixed discriminant D(Q,...,Q,I,...,I), with n — k copies of
Q@ and k copies of the identity matrix I will be abbreviated by D (Q).
Note that the elementary mixed discriminants Dy(Q),..., D, (Q) are
thus defined as the coefficients of the polynomial
n
det(Q + \I) = (”> D, (Q).
( > (i)
Obviously, Dy(Q) = det(Q) while nD,,_1(Q) = tr(Q) is the trace of Q.
For xy1,...,x, € R™ let [z1,...,z,] denote the n-dimensional volume
of the parallelotope whose defining vectors are z1,...,x,. We require
the following easily-established fact (see, e.g. [6]). Suppose y;; € R",
for 1 <i<mand 1< j <n. If the positive semi-definite matrices
Q1,...,Q, are defined by

m

v Q=Y |r-yyl®

i=1

for all x € R™, then the mixed discriminant of @1,...,Q, is given by

1
D(Q1u7Qn):ﬁ Z [yi117"°7yinn]2'
" 1<in,in<m

Alternatively, if ji1, ..., j, are discrete positive measures on S"~! and

supp p; € {v1j, .., Um;}, then

D([p1], -y [pn]) = % Z [Wir1s - -+ Vign)® 01 (Vig1) i (Vi)

T 1<y, in<m

It follows that for Borel measures fi1, ..., tt, on S"~!, we have

23) Do) = [ [ oo (00) - di v0).

We will use v, possibly with subscripts, to denote isotropic measures
exclusively. We see from definitions (2.1) and (P.3) that the matrix



VOLUME INEQUALITIES FOR SUBSPACES OF L, 167

generated by an isotropic measure is the identity, I; i.e., [v] = I. Thus,
from (2.2), we see that for an isotropic measure v,

(2.4) v(S"1) =n,
and since D(I,.. =det I = 1, from (£.3), we see that
(2.5) / / (1, ... ) 2dv(vy) - - - dv(vy).
Sn—1 Jon—1
Choose g = -++ = pu, = v. Since the measure v is isotropic, we have
(2] = -+ =[] = [v] = I. For u € S 1, choose y; to be the discrete

probability such that supp 3 = {u}. We see from (2.2) that tr[u] = 1.
Thus, for the left side of (2.3) we have

1

D) 1, 1) = Doa(n]) = trf] =

This and the definition of u1, shows that (2.3) gives

L[ e onPdu(es) - du(vy) =
(2.6) (n_l)!/sn_1 /Sn_l[,g,...,n]d(z) dv(vn) =1

for each v € S"~1,

Suppose t : 8" — (0,00) is continuous, and v is an isotropic mea-
sure on S™~!. Define the measure p by du = tdv and let pu; = --- =
pin, = p. Thus, from definition (2.1), we have

] = /Sn_l Ho) v @ v du(v).

Since D([u], ..., [u]) = det[u], identity (2.3) becomes
(2.7) det/S ) t(v)v ®@vdr(v)

1
= /Sn_l /Sn_l t(vy) - t(vp) [, ..., a2 dv(vr) - - - dv(vy).

For a Borel measure p, let | f: 4, denote the standard L, norm of the
function f with respect to p; i.e., for 0 < p < o0

1/p
quz{/vww}

|f:ploe = Jim |£:pl, = sup|f(v)],

and, for p = oo,
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where the supremum is to be interpreted as an essential supremum. If
in addition, p is a probability measure, then for p = 0, define

T ey

For discrete measures, the following lemma is due to Ball. Barthe [4,
Proposition 9] provides a very simple proof. The equality conditions are
new.

The Ball-Barthe Lemma. Ift: S""! — (0,00) is continuous and
v is an isotropic measure on S"', then

(2.8) det/ t(v)v@vdr(v) > exp {/ log t(v) du(v)}

Sn—1 Sn—1
with equality if and only if t(vy)---t(vy,) is constant for linearly inde-
pendent vy, ..., vy, in supp(v).

Proof. We first observe that by (2.6) the quantity in brackets in the
right-hand side of

/ / logt v1) [v1, ..., o2 dv(vy) - - - dv(vy)
Sn—1.Jgn—

_/sn 110gt o [/Sn 1/S V1,2 du(vg) - du(vy) | du(vy)

is equal to (n — 1)!. We see from this that, for each ¢

/ / logt vi) [, ..., vp)2 dv(vy) - - - du(vy)
7’L— 1 gn—1 Jgn—
—/ log t(v) dv(v).
S

n—1

Since by (2.5) the measure of the underlying space is unity, and thus
the Li-norm of the function (vy,...,v,) — t(vy)---t(v,) dominates the
Lo-norm, we have together with (2.4), that

i|/S/S tl(vl)---t(vn) (w1, on2 du(vr) - - - du(oy)
>exp[ /S /S log (1 (o) #(vn) o, vl do(or) - o)

~ exp [ /S logt(r) dy(v)] .

This together with (2.7) gives the desired inequality. Equality in the
inequality holds if and only if the function ¢(vy)-- - ¢(v,) is constant on
the support of the probability measure (1/n!)[vy, ..., v,)2dv(vy) - - - dv(vy,).
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This is equivalent to t(v1) - - - t(v,) being constant for linearly indepen-
dent vq,...,v, € supp(v). See Lemma A1 for details. q.e.d.

3. A minor inequality

Note that for even p, from the definition (D.2) of Zo, = Zoo(11), we see
that hz,_(u) <1 with hz_(u) =1 if and only if u € supp . Therefore,
Z~o is the smallest convex body containing supp p; i.e.,

(3.1) Zoo = conv(supp p).

For t € Li(u), define t° € R™ by

(3.2) t° = / ut(u) dp(u).
Sn—1
Obviously, for real A > 0, we have

(3.3) (At)° = At°.

Lemma 3.1. Suppose p € [1,00], and p is an even Borel measure on
Sl Ift € Ly«(p), then

(3.4) 1pz,(#) < | t:4]

Proof. For p < 0o, define
B.1.1) M, ={t* €R": |t:p|, <1},

while for p = oo, define M, as the closure of this; i.e.,

(8.1.2) My =cl{t® e R": |t:pu|; < 1}.
It is easily shown that M, is a convex body for all p € [1, cc].

In light of (3.3) and the fact that the radial function is homogeneous
of degree —1, we see that once the desired inequality (B-_ZT;) is established
for t = t,, then it must hold for ¢ = Mt,, for all A > 0. Therefore, it is
sufficient to establish (3.4) for the special case where [t: p =1 We
shall do this by showing that for all p € [1, 0],

(8.1.3) M, C Z,.
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Suppose u € S"~L. First note that for p < oo, from (I.T) and (3.1.1),
(8.2), the Holder inequality, definition ([.1), we see that

ha,(u) = sup  w-t°
[t:pa] e <1
= s [ o)) due)
[t:pa] e <1 S Sm—1
1/p
< sup |t [/ ]u.vypdu(v)}
[t:pa]p <1 Sn—1
1/p
= | [ ootrauto)
Sn—1
= th (u)
For p = oo, from (I.1) and (3.1.2), (3.2), and finally (0.2), we have
haia(u) = sup |-t
[t <1
= swp | [ (w0t duto)
[t:p[1<1 [JSn—1
< sup fu- v
VESUpPDP [
which establishes (3.1.3). q.e.d.

4. Characterizations of supports of measures
We shall require the following.

Lemma 4.1. Suppose i is an even Borel measure on S™ 1, which
is not concentrated on a great subsphere. Suppose there exists a non-
constant positive function g : R — (0,00) such that if {v1,...,v,} C
supp o and {vi,...,v),} C suppp are both linearly independent sets,
then

gl -v1)- - gla-vn) = gz -vy) - g(z - vy)
for all x € R™. Then, there exists a linearly independent set of vectors
{u1,...,un} such that
supp p = {Fuy, ..., tuy}.

Proof. Since 1 is not concentrated on any great subsphere of S,
there exist linearly independent wq,...,u, € supppu. Since p is even,
{tu1,...,£u,} C supp p.
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We argue by contradiction and assume a vector v € suppp exists
such that v ¢ {fuq,...,tu,}. Write v = Ajug + -+ + A\yu,. At least
one coefficient, say A1, is not zero. Since {uy,us,...,u,} C supp u and
{v,ug,...,u,} C supp u are both linearly independent sets,

9@ -u1)---g(x-un) = gz - v)g(x - ug) - g(x - up)
for all x € R™. But g > 0, and hence

g9(@ - u1) = g(x - v)
for all z € R™.

Since ¢ is not constant, there are s; and sy so that g(s1) # g(s2).
Since uq and v are not parallel, there exists an x, € R" so that s1 = x,-uq
and sy = x,-v. Thus, g(z, - u1) # g(z, - v) is the desired contradiction.

q.e.d.

The following slight variant of Lemma .1 will also be needed. The
almost identical proof is included for completeness.

Lemma 4.2. Suppose v is an even Borel measure on S, which is
not concentrated on a great subsphere. Suppose there exists a real ¢ > 0
and an even positive function g : (—c,c) — (0,00) that is injective on
(0,¢) such that if {v1,...,v,} C suppp and {v},...,v,,} C suppu are
both linearly independent sets, then

glx-v1)- - gl@-on) = glx-v1) gz -vy),

whenever |x| < c. Then, there exists a linearly independent set of vectors
{u1,...,u,} such that

supp p = {Fuy, ..., tu,}.

Proof. Since 1 is not concentrated on any great subsphere of S,
there exist linearly independent wuq,...,u, € suppu. Since u is even,
{:l:ulv SERE) :l:un} C supp e

We argue by contradiction and assume a vector v € suppp exists
such that v ¢ {£uy,...,xu,}. Write v = \jug + -+ + A\puy,. At least
one coefficient, say A1, is not zero. Since {v,us,...,uy} C suppu is a
linearly independent set,

gla-ur)---g(@-un) = gz -v)g(z - uz) -~ g(x - un),
whenever |z| < ¢. Since g > 0, we have
gl -w) = g(z - v),
whenever |z| < ¢. Since g is even and injective on (0, ¢) it follows that

x-u; = tx-v whenever |r| < c¢. Hence, the desired contradiction
v = tuy. q.e.d.
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We shall require the following trivial observation regarding isotropic
measures.

Lemma 4.3. Suppose v is an isotropic Borel measure on S~ 1. If
{ur,...,up} c 8!

is a basis for R™ and suppv C {£uy,...,+u,}, then {u1,...,u,} is in
fact an orthonormal basis.

Proof. Since v is isotropic, from (0.3) we have for all z € R",

n
> ailw il = |af?,
=1

where a; = v({u;, —u;}). Note that since v is not concentrated on a
great subsphere, each a; > 0. Taking x = u;, gives

n
(£31) > ailujuiff =1.
=1

This shows that a; < 1. But from (2.4), we know Y% ;a; = n and
hence, a; = 1 and from (#.3.1), we see that |u; - u;| = 0 for j # 4. g.e.d.

5. Volume estimates of L, zonoids

Note that from the definitions it follows immediately that if p is a
basic cross measure, then 7, = (B))* = Bj..
To establish Theorems T, and &, we first prove.

Theorem 5.1. Suppose p € [1,00) and q € [1,00]|. If p is an even
isotropic measure on S"', then

(5.1) |1Zy ()| /wn(p) < 1Z4(1)]/wn(q").

For (p,q) # (2,2), equality holds if and only if there exist orthogonal
unit vectors uq, ..., u, such that

supp p = {Fuq,...,tu,}

that is, | is a cross measure.

Proof. First, assume g € (1,00]. Define the strictly increasing func-
tion ¢ : R — R by

1

S o(s *
(5.L.1) 71/ eI dr = %/ ( )€7|T‘q dr.
F(1+1_0) oo F(l-i-q—*) —00

Then, ¢’ > 0 and for all s € R
(5.12) |57 = [6(s)|" —log cpq — log &' (s),
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where ¢, , =T'(1+1/p)/T'(1 +1/q").
Define the transformation 7" : R™ — R™ by

(5.1.3) Tz = /Sn_l ud(x - u)du(u).

Now, (b.1.3) and Lemma 8.1 show that

(5.1.4) 1/ pz, (Ta)" < / (- w)|7" dpa(u)

Sn—1

for each x € R™. We see from (5.1.3) that the differential of T is given
by

(5.55) @) = [ uoudew)dutu)
Sn—1
for each z € R™. Thus, for all v € 571,
v-dT(z)v = / lu-v)? ¢ (z - u) dp(u)
Sn—1

and since ¢’ > 0, and p is not concentrated on a great subsphere of
S"=1 we conclude that the matrix dT'(z) is positive definite for each
x € R™. Hence, a simple application of the mean value theorem shows
that T : R™ — R"™ is (globally) injective.

From (1-.3), (l.6) and definitions (0.1}, (5.1.2), (2.4), (5.1.5) and the
Ball-Barthe Lemmas (2.8), (b.1.4), making the change of variables y =
Tz, and (iI.3) again, we have

T(1+2)|2;]

~ [ ewl-Upz(opr)as
Rn

_ /nexp {_ /Snl 2 ul? du(u)} de

— [en{- [ (6w —10g 6o ) ~Togcp dutu b do

n
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=, [ew{- [ ot o aut fexo{ [ oed e waun) fas

<ap, [ow{- [ 106w | 1ar) o

SCZ,q/ReXP{—l/PZ (T'x)? }|dT )| dz

< CZ,Q/R exp{—1/pz,(y)" } dy
= D+ 2) |Z,].

This is the desired inequality (5.T).

The case ¢ = 1 of inequality (5.I) follows from the cases ¢ > 1,
established above, by taking the limit ¢ — 1. However, in order to
establish the equality conditions, a direct proof is needed.

For ¢ = 1, define ¢ : R — (—1,1) by

1 s e #(s)
7F(1—|—l) /Ooe dr = /oo 1y qy(7)dr.

p

Observe that ¢ is a strictly increasing function and thus ¢’ > 0. Note
also that |¢| < 1. For all s € R,

(5.1:6) |57 = —logcp1 —log ¢'(s),

where ¢, =T'(1+1/p).
Define the transformation 7" : R” — R" by

Ed7) Te = /S wd(z - u) dy(u)

n—1
for each z € R™. In fact, T : R” — Zy; i.e.,
(5.1.8) T(R") C Z;.

To see this, note that since |¢| < 1, Lemma 3.1 and (5.1.7) show that
pz,(Txz) > 1, for all z € R". But this and definition (I.2) immediately
give us the desired Tz € Z1, for all z € R™.

We see from (5.1.7) that the differential of 7" is given by

n—1

(5.1.9) dT(x) = /S u@ud (z-u)du(u).

Since ¢' > 0, the matrix d7T(x) is positive definite for each x € R™, and
hence, a simple application of the mean value theorem shows that the
transformation 7' : R™ — Z; C R" is (globally) injective.
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From (1.3), (D.1) and (1.G), (5.1.6), (2.4), (p.1.9) and the Ball-Barthe
Lemma (2.8), and the change of variables y = Tz together with (5.1.8),
it follows that:

MO+ 21251 = | exp{=1/pz;(o)}da

_ /nexp{—/sn\ic-u]pdu(u)}d:r

= /n exp {/S (log ¢'(x - u) + log 1) d,u(u)} dx

n—1

~ i [ eo{ [ 06w duto) o

< /R | dT(2)| da

< 03,1/ dy
A

= 1l

Therefore, (5.1) holds when ¢ = 1.

Assume equality holds in (5.1). The equality conditions, of the Ball-
Barthe Lemma (2.8) show that this implies that for each fixed x € R",
the function ¢'(z - uy) -+ ¢'(z - uy,) is constant for linearly independent
Ui, ..., Uy € suppu. If p # ¢, then the function ¢’ is not constant.
Thus, Lemmas 4.1 and 4.3 yield the necessity of the equality conditions
for p # ¢*. Setting (p,q) = (p,2) and (p,q) = (2,q) in (5.1) gives

| Z5| Jwn(p) < 1 < | Zg|/wn(d"),

where the first equality holds if and only if p = 2 or p is a cross measure,
and the second equality holds if and only if ¢ = 2 or u is a cross measure.
Therefore, the equality of (5.1) holds if and only if (p,q) = (2,2) or p
is a cross measure. q.e.d.

The proof above used techniques developed by Barthe in ).

Theorem 5.2 follows from Theorem b.1.. The inequality in the theorem
is due to Ball [1}] for p = 1. For p > 1, the inequality is due to Barthe
4]. The equality conditions, for discrete measures, are due to Barthe
[4].

Theorem 5.2. Suppose p € [1,00]. If pu is an even isotropic measure
on S L, then

(5.2) wn(p") < |Zp (1)

and if p # 2, there is equality if and only if p is a cross measure.
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The case p = oo of Theorem b.1! is proved in Theorem 5.3. The
inequality of Theorem 5.3 is due to Ball [2]. The equality conditions for
discrete measures are due to Barthe [4].

Theorem 5.3. Suppose p € [1,00]. If pu is an even isotropic measure
on S"1, then

(5.3) wn(p) > |Zy (1)

and for p # 2, there is equality if and only if pu is a cross measure.

Proof. The case where p < oo is a direct consequence of Theorem 5. I
with g = 2.

To establish the case p = oo, define the strictly increasing function
¢:(~1,1) — R by

( __ ) /t ( )d 1 /(b(t) 2d
Ral 1 T)AdT = —=~ e T dr.
e . [-1.,1] F(%) .

Then, ¢’ > 0, and
(5.32) D)1y (5) = e 97/ (s)

for all s € (—1,1). Note that ¢’ is an even function that is strictly
decreasing on the interval (—1,0) and strictly increasing on the interval
(0,1).

Now, (D.2) and (I.5) give

(5.3.3) int 23, = {x ER™: sup |r-u|l< 1} :
uesupp p

We see from (5.3.3) that for each x € int Z7,

(5.3.4) exp {/ log 11—y 1)( - u) d#(u)} =L
supp p
Define T': int Z3, — R" by

(5.3.5) Tx = /S uo(z - u)du(u).

n—1

Note that (5.3.3) shows that z-u is in the domain of ¢, for all z € int Z%,
and all u € supp p. It follows from (5.3.5) and Lemma 3.1 that:

(5.36) pz(Taf < [ gl w?dutw).

Now (5.3.5) gives

537) IT(x) = /S u®ud (@ - u) du(u).

n—1



VOLUME INEQUALITIES FOR SUBSPACES OF L, 177

Since ¢’ > 0, the matrix dT'(x) is positive definite for each z € int ZZ.
Hence, the transformation 7" : int Z — R™ is (globally) injective.
Finally, note that from (2.4), we have

(5.38) | dutw = n.

upp p

P(3)" 2%

=T3)" /mt(zgjp {/Supig gz u) du(u)} dx
1@ [ oo{ [ lodr@) e el au | do

nt(Z%,) upp

= / exp { —¢(x - u)Qdu(u)} exp {/ log ¢ (z - u) du(u)} dz
int(Z%,) supp p supp p
—¢(z - u)du(u x)| dz
< [ el ot e a

< / exp{—1/pz,(Tx)?} | dT(x)| dx
int(Z%)

< / e~ 1/Pz, (y)gdy
=T+ 3)B]
=2"T(3)".

Assume equality holds in inequality (5.3). The equality conditions in
the Ball-Barthe Lemma (2.8), show that this implies that there exists a
d > 0 such that whenever x satisfies |z| < §, then for fixed x the function
¢ (x-uy)--- ¢ (x - uy,) is constant for linearly independent wy, ..., u, €
supp . (Note that since Zo, C B, it follows that B C Z7%_, and hence §

may be taken to be 1.) Lemmas 4.2 and 4.3 will now yield the equality
conditions. q.e.d.

In order to prove Theorems il; and 2 of section, we only need:

Lemma 5.4. Suppose p € [1,00]. If u is an even isotropic measure
on S L, then

wn/cp < |2yl and |Zp] < wnep.

If p € [1,00) is not an even integer, then there is equality in either
inequality if and only if p is suitably normalized Lebesgue measure.
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To establish the lemma, first recall that for p not an even integer
the L,-cosine transform is injective (see, e.g. [18], [19], [21], [36], [B7,
[BR]); i.e., if p € [1,00) is not an even integer and the measures p and fi
are even Borel measures on S"~1 such that Z,(u) = Z,(j), then pu = fi.

To establish the first inequality, observe that for p < oo, from (I.6G),
definition (0.1), and the polar coordinate formula, together with the
Holder inequality, definition (D.I), interchanging the order of integra-
tion, and (2.2), we have

T* —p/n —p/n
(5" [ hal
W, nwy, Jgn-1

1

< — hz,(u)? du

nwn Sn—1
— [ [ e ePdue)

Sn—1 Jgn—1

&
- n Sn—1 d’u(v)
= Cg/n

with equality if and only if Z, is a ball. The injectivity of the L,-cosine
transform now yields the equality conditions for the left inequality.

To establish the second inequality recall that the classical Urysohn
inequality (see, e.g. [42, p. 318]) states that for an origin-symmetric
body K that is not a ball, the normalized volume (|K|/w,)"/" is strictly
less than the average value of its support function, hx. Now, for real
p, the Urysohn inequality, followed by the Holder inequality, definition
(0.1, a change of the order of integration, and finally (2.4), gives

’Z‘ 1/n 1
(—p < — hz,(u) du

Wn nwy, Jgn—1

r 1/p
S P L )pdu]
Sn— 1

1/p
- / | e oPdut >du]
nwn Sn— 1 Sn— 1

/ 1/p
= 4" du(v)]

n Sn—1

_ 1/n
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with equality if and only if Z, is a ball. The injectivity of the
L,-cosine transform now yields the equality conditions for the right
inequality. q.e.d.
It is easily seen that
1 1
BgZpgngian pE [172]7
1 1
nr 2B C Z, C B, p € [2,00].

To see this, note that for p € [1,2), the isotropy of p gives us

P
o) = | [ ueoPduco)]
Sn— 1

> | [ oot
=1,

while from the Holder inequality and the isotropy of u, we get

1

[% /Snl ’u'”’pdu(v)} s
<ns [% /S ]u.v’2du(v)}%

1_1

=nr 2,

S =

hz,(u) =n

For p € (2, 00|, the inequalities are reversed.

The above inclusions provide an ellipsoid (in fact a ball) which con-
tains the body Z, (and hence is contained in the body Z;). These
inclusions, together with the definitions of vr; and vr,, and Theorems -L
and & give the following volume ratio inequalities.

Theorem 8. Suppose 1 < p < co. If u is an isotropic measure on
S™L then

VI'Z(Z;) S VI'Z‘(B;),

VIo(Zp) > vro(Bys ).

For p # 2, there is equality in each of the inequalities if and only if u is
a Cross measure.

The first inequality of Theorem 3 is due to Ball [2]. The second
inequality is due to Barthe [4], for p > 1, and to Ball [1], for p = 1. The
equality conditions for p = co and discrete p are due to Barthe [4.
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Appendix A.

If x1,...,2, € R", then [z1,...,2,] is the n-dimensional volume of
the parallelotope whose defining vectors are xq,...,z,. If p1,..., 0,
are Borel measures on S™~!, then let [u; X --- X p,] denote the Borel
measure on the n copies S?~ 1 x --- x 8"~ defined by

/ Flu) dln x - X pn) ()
S

n—1ly..xqgn—1
= / . / flut, oo upn)ur, .oy up]dpg(ug) ... dpg(uy)
Sn—1 JQn—1
for each continuous f: 8" ! x ... x §"~1 — R.
Define the set ® by
® = {(ug,...,uy) €SI x o x Sy, u,] # 0L
Our goal is to establish:

Lemma A.1. Suppose pi, ..., puy are finite non-negative Borel mea-
sures on S"1, and g : S"1 x - x 8" — R is continuous. Then g
is constant a.e. with respect to [y X - -+ X ] if and only if g is constant
on

P N (Supp pi1 X - -+ X SUPP fin).
To prove Lemma iA.T;, we require the following well-known result.

Lemma A.2. If y1,..., uy are finite non-negative Borel measures on
Sn=1 then
SUPD i1 X« -+ X SUPD fy, = SUPP(p1 X ==+ X fin).

Proof. Let N; C S"~! be the largest open sets so that u;(N;) = 0;
Nf = supp p;. Let O be the largest open set for which gu1 X« - - X gy,
0; i.e.,
O° = supp(uy X -+ X ).
First, observe that

SUPP 41 X - -+ X SUPP Ly,
:fo...XNfL

=((Ny xS Ix.oox 8" Hu-- U™t x-  x S" L x N,))°
D supp(pi1 X -+ X fiy).

To see that the above inclusion cannot be strict, assume that there exists
a (uy,...,uy) € O, such that

(ur,. . ) ¢ (N1 xS U x ST U U (8" L x -+ x S™1 x ).
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Thus, u; ¢ N, for all i. Since (ug,...,u,) € O and O is open, there
exist open sets V; such that (u1,...,u,) € V3 x --- xV, € O. But
u; € V; and u; ¢ N; implies that the open sets V; are not contained in
N;, and hence p;(V;) > 0. Therefore,
0= x - X j1n(O)

> i X e Xun(vl X oo X Vn)

= p1(V1) -+ pn(Va) > 0,
a contradiction. q.e.d.

Proof of Lemma AL. Let D¢ = supp|u1 X --+ X py]. Hence D¢ is an
open set such that

/ [ur, ..., up] dp(ur) - - - dpp (uy) =0
D

and since [ug,...,u,|] > 0 on D, we have
[ el i) - dn(ua) = .
D
Since [uq,...,u,] > 0 on ® ND, we conclude that

oND

This and the fact that ® N D is open shows that ® N D is contained in
the complement of the support of gy X -+ X u,. Thus,

supp(p1 X -+ X pp) S (2N D),
and hence
O Nsupp(pg X -+ X ) SN (PND) C D =supp[pr X -+ X iy

Thus, from Lemma A 1, we have

(AT.1) ® N (supp puy X -+ X SUPP i) C SUPPlpey X -+ X fin).

If g is constant a.e. with respect to [u1 X -+ X p,], then since g is
continuous, g is constant on the set supp[u1 x - - - X pt,], and from (A 1.1)
we now see that g is constant on the set ® N (supp pq X -+ X supp ).

Suppose now that g is constant on ® N (supp 1 X - - - X supp g, ). This
assumption implies that g is constant on all but a set of [pg X -+ X puy]-
measure 0. To see this, simply observe that

(@ N (supp pe1 X -+ X SUpp fin))*
= O U (N} x --- x NS)°
=0°U(N; xS" Ix o x S Hu- u(S™ x - x ST XN,
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where N = supp p;, and clearly, this is a union of sets of [p1 X - - X puy]-
measure 0. q.e.d.
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