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RANDOM POLYTOPES AND THE EFRON-STEIN
JACKKNIFE INEQUALITY

BY MATTHIAS REITZNER
Universitdit Freiburg and Technische Universitit Wien

Let K be a smooth convex body. The convex hull of independent
random points in K is a random polytope. Estimates for the variance of the
volume and the variance of the number of vertices of a random polytope are
obtained. The essential step is the use of the Efron—Stein jackknife inequality
for the variance of symmetric statistics. Consequences are strong laws of
large numbers for the volume and the number of vertices of the random
polytope. A conjecture of Bardny concerning random and best-approximation
of convex bodies is confirmed. Analogous results for random polytopes with
vertices on the boundary of the convex body are given.

1. Introduction and main results. Let X ﬂ‘r be the set of compact convex
sets K € RY, d > 2, with nonempty interior, with boundary of differentiability
class CK, and with positive Gaussian curvature. Fix K € X2, and choose points
X1,...,X, from K, randomly, independently and according to the uniform
distribution. We call the convex hull K,, = conv[X1, ..., X;] a random polytope.
Denote by N (K,,) the number of vertices of K, and by V (K,,) the volume of K,.
It is of interest to determine the asymptotic behavior of N(K,) which tends to
infinity with probability 1 as n — oo, and to specify how fast V(K,) tends
to V(K) as n — oo. We will always assume that V(K) = 1.

Most of the known results about N(K,) and V(K,) concern the expected
volume EV (K,), the case d = 2, and n fixed. The question to determine this
value for d =2 and n = 3 was raised by Sylvester in 1864 and so became known
as Sylvester’s problem. Out of a large number of contributions we only mention
the work of Blaschke [8], Dalla and Larman [17], Giannopoulos [21], Buchta [9]
and Buchta and Reitzner [12], all dealing with the case d = 2 and, for d > 3,
Groemer [24, 25], Kingman [33], Affentranger [1] and Buchta and Reitzner [13].

Starting with two classical articles by Rényi and Sulanke [39,40], the
investigations focused on the asymptotic behavior of EV(K,) as n tends to
infinity: Rényi and Sulanke determined the asymptotic behavior of V(K) —
EV(K,) and EN(K},) in the case d = 2 for smooth K (and also for polygons).
This was generalized by Wieacker [51] (d =3, K € JCi), Barany [3] (arbitrary d,
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KeX J3r) and Schiitt [46] (arbitrary d, general convex bodies) to
(M Jim (V(K) —EV (Kp)n D = TyQ(K),

where the constant I'y only depends on the dimension and is known explicitly (cf.,
e.g., [46]):

1/ kg \ XD @2 4+ d+2)@d*>+1) _/d*>+1
() I'g== ) r ,
2\d+1 d+3)d+1)! d+1

with x4 the volume of the d-dimensional unit ball, and 2(K) denotes the affine
surface area of K,

QK)= /{iKK(x)l/(dH)dx,

where «(x) is the Gaussian curvature of 0K at x. (For the definition of Q(K)
for general, nonsmooth convex bodies using the floating body, see [47].) For an
analogous result for polytopes we refer to [5].

In contrast to these results concerning the first moment of V (K,,) it turned out
to be extremely difficult to deduce more information about the random variable
V(K,) itself. Already the question to deduce the asymptotic behavior of the
variance of V(K,) and to establish limit laws seems to be highly nontrivial and
out of reach in most cases. In the planar case, Schneider [42] proved a strong
law of large numbers for V (K,,) if K is smooth; and Cabo and Groeneboom [15]
determined the asymptotic behavior of Var V (K},) for convex polygons and proved
a central limit theorem, but the stated asymptotic value for the variance appears to
be incorrect (see [32], page 111) and for a corrected version Buchta [11]. Only in
the special case that K is the unit ball further results are available: for all d > 1
Kuefer [34] gave the estimate

Var V (K,) < c(BY)yn—@+3/@d+D

with a positive constant c(BY), and Hsing [31] used an analogous estimate for
proving a central limit theorem in the case d = 2.

In this paper we prove estimates for Var V (K},) [and Var N (K,,)] for all convex
bodies K € J‘CfL in arbitrary dimensions which in turn imply strong laws of
large numbers. The essential step in the proofs is the use of the Efron—Stein
jackknife inequality [20] for the variance of symmetric statistics. This inequality
is formulated in Section 3.2. It turns out to be a powerful tool for estimating the
variance of functionals f(-) of random polytopes since in this context a version of
the Efron—Stein jackknife inequality reads as follows:

Var f(K,) < (n + DE(f(Kp) — f(Kus1)).

Hence by choosing an additional random point X, 1 in K and investigating the
difference between K, and K11 = conv[K},, X, 11], we obtain an upper bound for
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the variance of f(K},). As will be shown below, in many cases this upper bound is
best possible up to a constant. Thus, using this version of the Efron—Stein jackknife
inequality, rather elementary and short proofs yield rather sharp estimates for the
variance.

THEOREM 1. Let K € J‘CfL and choose n random points in K independently
and according to the uniform distribution. Then there is a positive constant c(K)
depending on K such that

3) Var V(K,) < c(K)n~@+3/d+D),

We mention a recent result of Buchta ([11], Corollary 2) who showed that for
d=2and K € J{Jér there is a constant ¢(K) > 0 depending on K such that

4) Var V(K,) > c(K)n™>/3.

This indicates that, at least in dimension two, estimate (3) is best possible up
to the constant. We conjecture that for convex bodies K € JC_2|r the normalized
variance Var V (K,)n@+3/@+D tends to a positive constant (depending on K) as
n tends to infinity, and thus, that the upper bound in Theorem 1 gives the right
asymptotic order of Var V(K}) in any dimension. Nevertheless, it seems likely
that the constant ¢(K) in Theorem 1 is far from the right asymptotic constant.
Theorem 1 can be used to deduce a strong law of large numbers for the random
variable V (K}), thus generalizing Schneider’s result [42] from d = 2 to arbitrary
dimensions. Applying Chebyshev’s inequality we almost immediately get:

THEOREM 2. Let K € J{er, choose a sequence of random points X;, 1 <

i < o0, in K independently and according to the uniform distribution, and let
K, =conv[Xy,..., X, ]. Then

®) lim (V(K) = V(K))n? D =Ty(K)

with probability 1.

We turn our attention to the number of vertices of P,. Using the identity
(©) EN(K,) = n(V(K) — EV(K,_1))

due to Efron [18], the results concerning EV (K,,) can be used to determine the
expected number of vertices of K,,: corresponding to (1),

(7 lim EN(K,)n~“@=D/@+D — 1 ,Q(K).
n—oo

By establishing a generalization of Efron’s identity (6), Buchta ([11], Corol-
lary 3) derived an estimate for the variance of N(K,) ifd >4 and K € JCi%:

(8) Var N(K,) > c(K)n'@=D/@+D,



RANDOM POLYTOPES 2139

A straightforward modification of the proof of Theorem 1 (which will be sketched
in Section 12) yields that E(V (K1) — V(K,))n@t3/(@+D tends to a positive
constant as n — oo for K € JC_2|r Together with Corollary 1 and Remark 4 in [11]
this proves for all K € ,Ki the existence of a constant ¢(K) > 0 such that

©) Var N(Kp) = ¢(K)n'@=D/@*D

for d > 4. In the following theorem we establish an upper bound with the same
order of magnitude.

THEOREM 3. Let K € JC_2|r and choose n random points in K independently
and according to the uniform distribution. Then there is a positive constant c(K)
depending on K such that

(10) Var N(K,) < c¢(K)n@=D/@d+D)

In the planar case, Groeneboom [26] determined the asymptotic behavior of
Var N(K,) if K is a convex polygon or the unit disc, and established a central
limit theorem. By Groeneboom’s result for the unit disc, by (9) and (10) we
are led to conjecture that for convex bodies K € JC_2|r the normalized variance
Var N (K,)n=@=D/@+D tends to a positive constant (depending on K) as n tends
to infinity.

In the case d > 4, Theorem 3 implies a strong law of large numbers for N (K},).
[The restriction to d > 4 comes from the fact that N(K,) is not necessarily a
monotone function in n, see the discussion in Section 8.]

THEOREM 4. Let K € JCJZF, d > 4, choose a sequence of random points X;,
1 <i <o00,in K independently and according to the uniform distribution, and let
K, =conv[Xy,..., X,]. Then

(11) lim N (Kn~@=D/ED = 1y0(K)

with probability 1.

The interdependence between N (K,,) and V (K) — V (K},) mentioned in (6) be-
comes even more interesting when one compares approximation of convex bodies
by random polytopes to approximation of convex bodies by best-approximating
inscribed polytopes. To this end one is interested in the minimum of the difference
V(K) — V(P) among all convex polytopes P C K with at most N vertices. Let
K R,G“ be a polytope for which the minimum is attained. For convex bodies K € X ZL
Gruber [27] proved

(12) nglw(v (K) — V(KEH)NH @D = Lgel,_; @(k)@HD/@=D,

where del;_1 is a constant depending only on the dimension. It should be noted
that in this context N is the number of vertices of the best-approximating polytope
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whereas in (5) n denotes the number of random points. Inspired by this difference
Barany [4] investigated the random variable (V(K) — V(K,))N (K,)¥@=1 and
proved that for d = 2, 3,

as n — o0o. Here we prove an even stronger result for the remaining cases d > 4.
In fact, since convergence of random variables X, — c¢; and Y, — c» with
probability 1 as n — oo implies

X, Y2 s g 2D

with probability 1 as n — oo, the following theorem is an immediate consequence
of Theorems 2 and 4:

THEOREM 5. Let K € JCJZF, d > 4, choose a sequence of random points X;,
1 <i < o0, in K independently and according to the uniform distribution, and let
K, =conv[Xy,..., X, ]. Then

(13)  lim (V(K) = V(K)N (K)* @70 =1, D@D g @+ D/@=D
with probability 1.

Combining (12) and (13) proves that, for K € KX 2,

L VK = V(K T reTh
n=o0 V(K) = VKRS, dela—1/2

with probability 1 independent of the convex body K. Thus it is of interest to
compare the arising constants: whereas the constant I'y is given explicitly in (2)
the constant del;_; is explicitly known only for d =2 and d = 3: del; = 1/6 and
dely = 1/(2+/3). This yields

Iy’ Irs?

~5,885... (d=2),
del, /2 del /2

On the other hand, by Stirling’s formula we have

~3,683... d=3).

ra+na-n Yy
4re
and it was proved by Mankiewicz and Schiitt [35] that
ldeld_l = Ld + o(d),
2 4me

which proves
T, (d+0)/@d~1)

_— 1 d .
a2 — as d — oo
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Thus, as the dimension tends to infinity, approximation of convex bodies by
random polytopes in the interior of K is nearly as good as approximation of convex
bodies by best-approximating inscribed polytopes.

A problem which is implicit in the proof of Theorem 1, and the solution of
which is used explicitly in the proof of Theorem 3, is of independent interest.
Consider the random polytope K, and choose in addition a further independent
random point X in K. The question one has to answer is the following: if
X € K \ K, how many facets of K, can be seen from X? We show that the
expected number of facets tends to a constant independent of n, and that also the
second moment remains bounded as n — oo.

So denote by F,(X) the number of facets of K,, which can be seen from X,
that is, which are [up to (d — 2)-dimensional faces] contained in the interior of the
convex hull of K,, and X. We set F,,(X) =0 if X is contained in K,,.

THEOREM 6. Let K € JC_% and choose random points X1,...,X,, X in K
independently and according to the uniform distribution. Then there is a positive
constant Cq depending on the dimension such that

(14) lim_ EF,(X)n? @) = C,Q(K).
Further there is a positive constant c(K) depending on K such that

(15) EF,(X)? < c(K)n™2/@+D),

The constant C4 can be given explicitly.

By (14) the mean number of facets which can be seen from X tends to 0 if X is
chosen uniformly in K. But by (1) the random point X is contained in K \ K, and
thus F,(X) = 0, with probability ['yQ2(K)n =2/ @+ 4 o(n=2/@+D) a5 n tends to
infinity. Thus the first statement of Theorem 6 can be equivalently formulated as
follows:

. Cy
(16) Jlim E(F, (X)X € K\K,) = T

which is independent of the convex body K.

The bounds for the variance of V(K) — V(K,,) and N(K},) in Theorem 1 and
Theorem 3 are by definition bounds for the difference between the second moment
and the square of the first moment of V(K) — V(K}) and N(K,). As results for
the second moments seem to be unknown so far, we state the following immediate
consequences of (1) and (7) explicitly:

COROLLARY 7. LetK € JCEL and choose n random points in K independently
and according to the uniform distribution. Then

Tim E(V(K) — V(K)*n" D =T 2Q(K)?
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and

nlino EN(K,)2n~2@=D/@+) _ p 20 k)2,

By a refinement of (1) in the sense of asymptotic expansions proved in [37] we
also get an asymptotic expansion for the second moment for K € X _kﬁl, k<d+2.
There are constants a;(K') depending on K such that

E(V(K) - V(Ky))
= ag(K)n~" @D 1 qg(K)n=6/(@+D
+ag(K)yn=8/@+D . o (n~*HD/W@+D)

as n — oo. The coefficient a4(K) coincides with the coefficient given in
Corollary 7. An analogous result also holds for the number of vertices of K,.

Clearly there is a large number of functionals of the random polytope K,, which
are of high interest. The maybe most interesting generalizations of N(K,) and
V(K,) are the number of k-dimensional faces Ny(K,) of K,,, k=0,...,d — 1,
and the intrinsic volumes V;(K,) of K,,,i =1, ..., d, where, for instance, V; =V
is the volume, 2V,;_1 the surface area and V; is a multiple of the mean width.

As for V;(K,) the asymptotic behavior of its expectations for i = 1,...,d
was determined by Barany [3] and Reitzner [37] if K is smooth, whereas the
computation of ENg(K,) seems to be an open problem for k =1,...,d — 3.
For k =d — 2 and k =d — 1 see [51]. Concerning higher moments in the case
d > 3 only the quantity V|(K,) was investigated if K,, is a random polytope in a
ball: Schreiber [44] determined the asymptotic behavior of all higher moments of
V1(K},) and then [45] even proved a central limit theorem for Vi (K},).

The maybe most natural way to measure the distance between K, and K is to
use the Hausdorff distance §(K,,, K) between them. Yet for §(K,,, K) not much is
known in general: Barany [2] stated estimates for §(K,,, K) for smooth K and all
d > 2. In the case d = 2, Bingham, Briker and Hsing [7] succeeded in proving a
central limit theorem both for smooth convex bodies and for polygons.

We also want to mention the connection between random approximation of
convex bodies and the floating body. This has been used in the papers by Barany
and Larman [6] and Bérdny [2] to deduce estimates for ENy(K,,), EV;(K},) and
ES§(K,, K) in terms of volumes of floating bodies. In the planar case it was shown
by Buchta and Reitzner [12] that this connection can be made explicit.

The paper is organized in the following way. In the next section we investigate
random polytopes with vertices chosen on the boundary of a smooth convex body
and give an estimate for the variance of the volume also in that case. Section 3
contains the tools and Sections 4—12 contain the proofs of our results.

Surveys on random polytopes and related questions are due to Buchta [10],
Schneider [42, 43] and Weil and Wieacker [50]. For further results concerning
best-approximating polytopes we refer to a recent survey article by Gruber [29]
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where approximation of convex bodies by random polytopes is compared to
approximation by best-approximating polytopes. We also want to mention a paper
of Steele [49] which, to the best of our knowledge, is the only work where the
Efron—Stein jackknife inequality is used in geometric probability.

2. Random points on the boundary of smooth convex bodies. From the
point of view of approximation, it is more suitable to choose the random points
on the boundary of K than from its interior: the rate of convergence of the
volume of the random polytope to the volume of K increases from n~2/(¢+D
[cf. (1] to n=2/@=D [cf. (17)], which is the same rate of convergence as for
best-approximating polytopes [cf. (12)]. Clearly this is due to the fact, that now
by construction each random point is on 0K and thus is a vertex of the random
polytope.

So denote by dg a positive continuous density function on the boundary of K,
and choose n random points X1, ..., X, on the boundary of K independently and
according to dg . Denote by K ,ll’d the convex hull of X1, ..., X,,. Then for K € 67{_2|r

(17) lim (V(K) —EV/(KyH)n® @D = 1300, (K),
where

QdK(K) — AK dK(x)—Z/(d—l)K(x)l/(d—l) dx’

and where the constant Fsd only depends on the dimension. This result is due to
Schneider [42] (for d = 2) and Schiitt and Werner [48] (for arbitrary d and even
more general convex bodies); compare also [38] for an alternative proof. Schneider
proves an even stronger result: let d =2 and K € JC_ZH choose a sequence of
random points X;, 1 <i < 0o, and let K;, = conv[X1, ..., X,]. Then

lim (V(K) — V(K22 =130y, (K)

with probability 1. By giving an estimate for the variance of V (K ,tl’d) it is possible
to generalize this result to arbitrary dimensions.

THEOREM 8. Let K € J{i and choose n random points on 0K independently
and according to a positive continuous density function di . Then there is a positive
constant c(K, dg) depending on K and dg such that

(18) Var V(K2 < c(K, dg)n= 1=+ @=D,
Theorem 8 and Chebyshev’s inequality yield
P(|(V(K) = V(KDY) = B(V(K) = V(K [n? @D > &) < c(K, di)e?n!
for d > 2. We thus see that the probabilities
P(|(V(K) = V(KS) = E(V(K) = V(Kp)) Ing/ TV > )
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are summable for n; = k*>. By the Borel-Cantelli lemma this implies that
the random variable (V(K) — V(K,tl’g))nkz/(d_l) tends to FsdeK (K) with
probability 1 as n tends to infinity. Since V(K) — V(K ,l;d) is decreasing this proves:

COROLLARY 9. Let K € JC_%, choose a sequence of random points X;,
1 <i <00, on dK independently and according to a positive continuous density

function dg, and let K};d =conv[Xy,..., X,,]. Then
(19) lim (V(K) = V(K 9)n? 7D = Mg, (K)

with probability 1.

Note that for dg (x) =« (x)/“4tDQ(K)~! we have with probability 1
: bd 2/(d—1 bd d+1)/(d—-1
Tim (V(K) = V(K 9)n? =D = rgda ) @D/,

This result should be compared to the approximation of smooth convex bodies
by best-approximating polytopes (12). In particular, by the work of Schiitt and
Werner [48] and Mankiewicz and Schiitt [35] it follows that Fsd/ (%deld_l) — 1
as the dimension tends to infinity.

The result of Theorem 6 can be stated much more clearly for random points
on the boundary of K. This is due to the fact that an additional random point
chosen on the boundary of K is contained in K\ K ’t;d with probability 1. So choose
n random points and thus the random polytope K,t,’d, choose another random
point X according to the density function dg, and denote by F,(X) the number of
facets of KP4 which can be seen from X. The following theorem states, without the
additional remark leading to (16), that the expectation of F; (X) tends to a positive
constant as n tends to infinity, and that the second moment remains bounded.

THEOREM 10. LetK € J‘CfL and choose random points X1, ..., X, X on 0K
independently and according to a positive continuous density function dg. Then
there is a positive constant Czd depending on the dimension such that

. bd
(20) nll)ngo EF,(X)=C}
and there is a positive constant c(K , dg) depending on K and on dg such that

1) EF,(X)* < c(K,dx).

Note that Czd only depends on the dimension, and thus (20) is independent of K
and, in particular, independent of the density function dk .

For more information on convex hulls of random points chosen on the boundary
of smooth convex bodies we refer to [14, 23, 28, 36, 38]. Their results should be
compared to results on best-approximation due to Gruber [27] and Glasauer and
Gruber [22].
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3. Tools.

3.1. The first tool. The first tool is a precise description of the local behavior
of the boundary of a smooth convex body. Fix K € X i At every boundary point x
of K there is a paraboloid Q;x)—given by a quadratic form ng)—osculating 0K
at x. 05 and b5 can be defined in the following way: identify the hyperplane
tangent to K at x with R¢~! and x with the origin. Then there is a convex function
FOG) e y=u ...,y 1) e R4 representing 9K in a neighborhood
of x, thatis, (y, f (x)(y)) € dK. Denote by fig.x)(O) the second partial derivatives
of ™) at the origin. Then

b5 () =13 70y
ij
and

0 =10, 212> b))

The essential point in the following lemma is the fact that these paraboloids
approximate the boundary of K uniformly for all x € 9K.

LEMMA 11. Let K € J‘Qzr be given. Choose & > 0 sufficiently small. Then
there exists a » > 0 only depending on § and K, such that for each boundary
point x of K the following holds: identify the hyperplane tangent to K at x
with R4~ and x with the origin. The \-neighborhood U* of x in 9K defined
by projga-1 U* = ABI=1 can be represented by a convex function f“(y) € €,
y € ABY=1. Furthermore,

(22) A+87'55 () = fO ) = A +8)b5 (),
(23) J1+ 1 grad fFOM2 < (1+6)
and

(24) (1 +8)712657(y) < (3,0) - ng (y) < (1+8) 2657 ()

fory € A\B4~ where ng (y) is the outer unit normal vector of K at the boundary
point (y, ™ (y)).

The proof of this lemma is contained in [38].

In particular, fix some §; with 0 < §; < 1 and denote by A the corresponding A
and define
(25) hi=13 min 557 (w) > 0.

xedK,vesid—1
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Let the cap K N H be the intersection of K with a half space H; and define the
height of the cap K N H as the maximal distance of the points in K N H; to the
hyperplane d H. Then the boundary of each cap of K with height less than A
can be represented by a convex function fulfilling (22) and (23) with § = §; and
A=Al

3.2. The second tool. The second tool is the Efron—Stein jackknife inequal-
ity [20]; see also [19, 30].

If S=S(Yy,...,Y,) is any real symmetric function of the independent identi-
cally distributed random vectors ¥, 1 < j < 0o, weset §; = S(Y1, ..., Yi—1, Yiq1,
... Y1) and Sy = n—}rl Z;’;Lll S;. The Efron—Stein jackknife inequality then says

n+1
(26) VarS <E Z(S,- — S(.))2 =m+ DE(Sy+1 — S(.))z.

i=1
Note that the right-hand side is not decreased if S is replaced by any other
function of Y1, ..., Yy41.

We apply this inequality to the random variable f(K,) where f(-) is a function
of the random polytope. Then S,+1 = f(conv[Xy,..., X,]) = f(K,), and we
replace S(.) by f(K,+1) which is a function of the convex hull of K, and a further
random point X, 1.

In the case that f(-) is the volume of the random polytope (26) implies

(27) VarV(K,) < (n + DE(V(Kn41) — V(Kn))z,
and if f(-) denotes the number of vertices of K, we obtain

(28) Var N(Ky) < (n+ DE(N(Ky+1) — N(Kn)).

4. Proof of Theorem 1. Let K € J(i be given, and assume that V(K) = 1.
We have to prove that E(V (K,4+1) — V (K,))? is at least of order n ! ~(@+3)/(d+D)

Choose random points X1, ..., X, in K independently and according to the
uniform distribution. First we exclude those cases where the Hausdorff distance
of K, to K is greater than ex with

| -

(29) EK =1

N

-1
7} min bz(v)< max bz(v)) hy,

x€dK,vesi—! x€dK,vesi—!

where /1 is defined in (25). If §(K,,, K) > ¢k, then there exists a facet of K,, whose
affine hull cuts off a cap of height at least ex from K and which contains no further
random point. Since the volume of all caps of height at least ex is bounded from
below by a positive constant cx > 0, it is immediate that

P(5(K,, K) > ex) < ((’;)(1 — )" =0n 1 —cp)).
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Hence for computing Var V (K,,) we assume that §(K,,, K) < ek and add an error
term O (n?(1 — cg)™). In particular, we assume that the origin is contained in K,,.

For I={iy,...,iq} C{l,...,n} denote by Fj the convex hull of X;,,..., X;,
which is a (d — 1)-dimensional simplex. The affine hull of F7 is denoted by H (F7).
This hyperplane dissects R? into two (closed) half spaces, and we denote that half
space which contains the origin by Hy(F7), and the other by H (F1). (The origin
is contained in exactly one half space with probability 1.)

Observe that K, 11\ K, is either empty (if X,,+1 € K;,) or consists of several
simplices which are the convex hull of X, and those facets of K,, which can be
seen from X,41. Denote the set of these facets by F (X,,11), that is,

F (XrH-l)
B0) = F(Xio Xui Xg)
= {FI:K}'I C HO(FI)»Xn—H € H—l—(Fl)’I: {llv ald} C {1’ vn}}
Then

E(V(Kny1) — V(Kp)?

2
=[] ( S V(conv[F, Xnm)) Xy dX,d X,
31) K JK\per X,

2
S/K/;{(XI:I(FIE?(XH+1))V+(FI)> dX1~-.anan+1

+ 01 —cx)),

where V. (F1) denotes the volume of K N H (F7), the summation extends over all
subsets | = {iy, ..., ig} of {1, ..., n}, and the integration over all n-tuples of points
in K such that §(K,,, K) < ¢g.

In the first step we expand the integrand:

SEX [ [ 1 Vet

(32) x I(Fy € F (Xo4))Va(F)dXy -+~ dXpdXpp1
+0(n(1 —cx)"),

where the summation extends over all subsets [ = {iy,...,ig} and J={ji, ..., ja}
of {1,...,n}.

The summation determines two subsets {ij,...,ig} and {ji,..., jq} of
{1, ..., n} that may have nonempty intersection. If we fix the number of common

integers, say k, then the corresponding term in (32) is independent of the choice
ofiy,...,igand ji, ..., jq. For given k € {0, ..., d} denote by F] the convex hull
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of X1, ..., X4 and by F> the convex hull of X4_¢41, ..., X24—k. Then we obtain

d
n\{d\({n—d
5,§<d><k)<d—k>
< [ e [ 1R € F ) Vacr)
X I(Fy € F(Xps1))V4(F2)dX - dX, dX 41
+0(n(1—cx)).

(Note that for k = d we have F| = F>.) Since the integrand is a symmetric function
of the two sets of random points (Xq,..., Xg5-%) and (Xg41,..., Xo4—k), We
restrict our integration to those pairs of facets where the diameter of K N H (F3) is

smaller than the diameter of K N H (F}):

<3250
x [ o [ 1P € F X)) Vi(E)I (P2 € F (X)) Vi (P

x I (diam(K N H(F,)) < diam(K N H (F})))
X Xm cee an an—H
+ 01 —cx)").

In the second step we estimate this expression by replacing I (F> € F (X,+1))
by I (H(F;) N H(F) # ©) since the sets K N H (F) and K N H, (F>) have at
least the point X,, ;| in common:

d
n\(d\(n—d
f,§2<d>(l«><d—k>
x [ o | 1R € F X0 Ve (FOI(HF) 0 HR) # 2) Vi (F)
K K

x I (diam(K N H(F)) < diam(K N H(F})))
x dXi- dX,dXnt1
+0(n%(1 —cx)").

Because F| € £ (X,,+1) if and only if the points X247_k+1, ..., X, are contained
in Hy(F1) and X, 41 is contained in Hy(F7), the integration with respect to
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X2d—k41y---» Xn, Xn41 yields
d
n\(d\(n—d
=3-2(3) () (2 2%)
k=0
x [ [ 0= VB RO (H B 0 H(E) £ 2) Vi ()
X I(diam(K N H(F>)) < diam(K N H(Fl))) dX|---dXoq_k

+ 041 —cgx)).

In the next step we investigate
[ [ 1EE N HE) £ 2) Vi)

x I (diam(K N H(F)) < diam(K N H(Fl))) dXgi1---dXog—k.

Since the height 4 (F1) of the cap K N H(F}) is less than ex (and thus < k1) we
can apply Lemma 11 with § = §;. To this end identify the hyperplane in H, (F)
tangent to 9K and parallel to H(F;) with R?~!. Then the boundary of K can
be represented by a convex function f(y) with y € R~ We introduce polar
coordinates: Set y = rv with r € Ry and v € S?~!. The representation (22) of
the points (rv, f(rv)) in 0K N H(Fp) thus gives

h(F\) = f(rv) > $rby(v)
or, equivalently,
r? <2h(F)by(v) ™!,
and thus the diameter of K N H (F}) is bounded from above:

-1/2
diam(K N (H (F1))) <2 max r < 23/2h(F1)1/2( min bz(v)> :
vesSi—

veSd—

Since the diameter of K N H(F>) is bounded by the diameter of K N H (F1), it is
clear that the projection of K N H (F,) onto R4~ is contained in a ball with radius

—-1/2
323/2h(F1)1/2< min bg(v)) :
vesd-1
Using (22) we thus see that the maximal distance of K N H (F>) to R¢~! is bounded
from above by

-1

ch(F1) = 144( min bz(v)) max by(v)h(Fy) (< hy),
vesd-l vesd—1

where ¢ is independent of F| and F». This implies that the cap K N Hy (F3) and

thus also the random points X g1, ..., Xog—r € K N H(F,) are contained in a cap

K N H, with height ch(F1), where 0 H,. is parallel to H (Fy).
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Hence
[ [ 1@ N HE) £ 2) Vi)
x I(diam(K N H(F,)) < diam(K N H(F1)))dXa+1 - dXoa—k
(33) = /K e /K I[(Xay1---dXzqg—k € KN Hy)Vy(Hy)dX g1 -+ dXoa—i

< V+ (H+)d—k+1

since ¢ > 1 and thus the cap K N H is contained in the cap ¢(K N Hy(F1)).
The last step is easy:

E(V(Knt1) — V(Kn)

<23 (0)(4)(570)

x /K---/K(l — V()" Ry (PR axy - d Xy

+ 01 —cx)"),

where now we skip the assumption that F is sufficiently close to the boundary
of K. By Lemma 12 in Section 11 we see that each of the summands is bounded
from above by

(Z) <6}j> (’Zl - i>{ch (Kyn~ 242204 (=20 Hk=2-2/ @4 1))}

< en~2-2/d+D)

with a suitable constant ¢ since the binomial coefficients are of order n2d—*.

Combined with the Efron—Stein jackknife inequality (27) this proves Theorem 1.

5. Proof of Theorem 2. Choose a sequence of random points X;, 1 <i < oo,
in K independently and according to the uniform distribution, and let K, =
conv[X1, ..., X,]. Then Chebyshev’s inequality together with Theorem 1 yields

P(|(V(K) = V(Ky) = E(V(K) = V(Kp)|n2 @D > ¢)

< e 2n* @+ D) ypr V(K,)

< o(K)e~2n~@=D/@+D)
Since the sum an_(d_l)/ @+ s finite for ny = k* we thus see that the
probabilities

P(|(V(K) = V(Ky) = B(V(K) = V(Kn)) [TV = ¢)
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are summable. By the Borel-Cantelli lemma and (1), this implies that

(34) (V(K) = V(Kp)) 24D =Ty Q(K)

lim
k— 00
with probability 1. Since V (K) — V (K,,) is decreasing,

(V(K) = V(Kn))ni—t ™/ HD
< (V(K) _ V(Kn))nZ/(d-H) < (V(K) _ V(Knk_l))nkZ/(d-H)

for ng_1 <n < ng, where by definition ny1/ny — 1, and thus the subsequence
limit (34) suffices to prove Theorem 2.

6. Proof of Theorem 6. Choose n random points Xi,..., X, in K inde-
pendently and according to the uniform distribution, and further another random
point X in K. Using the notation introduced in (30) we have

IEF,,(X)=/K---/KZI(F165~“(X))dX1---dX,,dX,

where the summation extends over all subsets I = {iy, ..., igz} of {1,...,n}. This
integral is independent of the choice of iy, ..., iy, and hence is equal to

(Z)/K"'/Kl(ﬂG?'(X))dXI...andx,

where Fj denotes the convex hull of Xy,..., X;. Integrating with respect to
X, Xq+1,-.., X, gives

:(Z)/K.../;((l—V+(F1))”—dV+(F1)dX1...dXd+0(nd(1_CK)_n)’

where we assumed that §(K,,, K) < ek and thus that the origin is contained in K.
By Lemma 12 this implies

_ (Z>{cd9(1<)n—d—2/<d+” +oln™ D)} + 0’1 —ep) ™)

as n — 00. As (1) is of order n, this proves the first part of Theorem 6.
To prove the second part of Theorem 6 one has to investigate the integral

EF,,(X)2=/K---/K(Z I(Fle?(X))>2dX1--- dX,dX,

which is the same as (31) but where the term V,(F7) is removed. A trivial
modification of the proof of Theorem 1 thus gives the desired result.



2152 M. REITZNER

7. Proof of Theorem 3. We have to investigate
E(N(Kn+1) = N(K)’.

Let K, be fixed. Now, if the additional random point X, is contained in K,,, the
variable N (K, +1) — N(K,) equals to 0. But, for X, ¢ K, some of the vertices
of K,, are contained in the interior of K, 1, say N~ (X, +1), and we have

N(Kn+1) = N(Kp) =1—-N"(Xu41).
Note that since K, is simplicial with probability 1, it follows that
N~ (Xn41) =dFp(Xn41).
Summarizing, we obtain
IN(Knt1) = N(Kp)| = (d + D Fp(Xnt1).
By the Efron—Stein jackknife inequality (28) and by Theorem 6 this implies
Var N(K,) < (n + DE(N(Kn11) — N(K,))?

<(d+1)*n+ DEF,(Xp11)?
< (d 4+ l)zcn(d_l)/(d+1).

8. Proof of Theorem 4. Choose a sequence of random points X;, 1 <i < oo,
in K independently and according to the uniform distribution, and let K, =
conv[X1, ..., X,]. Then using Chebyshev’s inequality together with the upper
bound (10) yields

(35) P(IN(K,) —EN(K,)|n~@=D/@TD > g) < g=2,,=2d=D/@+D yar N (K,
(36) S C(K)8_2n_(d_1)/(d+1)-

We thus see that for d > 4 the probabilities P(|N(K,,) — EN(K,)| x
n~@=D/@+D > ¢) are summable for ny = k2. This implies that

lim N (K )n 97D/ = 1,Q(K)
k— 00

with probability 1.

Since N (K},) is not necessarily a monotone function [observe that it can happen
that N(K,) > N(K,+1) if more then one vertex of K,, is contained in the interior
of K,1] it is not trivial to deduce the convergence of the sequence N (K,) from
the convergence of the subsequence N (K, ). What helps is the observation that
N (K,) increases at most by one if an additional point is added to K,,. So

N(Kp,) — (nk —n) < N(K,) < N(Kp,_,) + (n —ng_1)
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for ng_; = (k — 1)? < n < ny = k%, which proves that N(K,)n~@d-D/d+1) jq
bounded from below by

—d=1)/d+1) [ Nk—1 —(d—
N (K, 47D+ )<_ (d-1D)/(d+1)

—(d-1)/(d+1)
)

— (nk — ng—1)nk
and form above by

—(d—l)/(d-&-l)‘

—@d=1)/d+1) [ Nk
N(Knk,l)nk_(l E )<— + (ng — ng—)ng

—(d-1)/(d+1)
)

Since ngi1/n; — 1, and (ng — ng_ng~@=D/@+D 5 0 for d > 4 this proves
Theorem 4.

9. Sketch of proof of Theorem 8. Analogously to the proof of Theorem 1
we restrict our investigations to random polytopes with 8(K,ll’d, K) < ek. Using
the notation introduced in (30) we have

E(V(KPS)) — V(KR

2
< ./z)Km/z;K (ZI: I(Fe ?(Xn+1))V+(F1)>

(37)
n+1
x [T de(Xm)d X1 -+ dX, d X
m=1
+0(n?(1 —c8Hm,
where the summation extends over all subsets I = {iy,...,igy} of {1,...,n} and the

integration over all random points such that § (K ,ll’d, K) < ek. This expression can
be estimated by

d
n\(d\({n—d
>2(3)(0) (5 2%)
k=0
x [ [ 1R FOOVLFOIHF) NH(F) £ 2)Vi(F)
K K

x I (diam(K N H(F,)) < diam(K N H (F})))

n+l1
x []dx (Xm)d X1+ dX,d X,y

m=1

+ 041 —c&Hn),
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where F; denotes the convex hull of Xi,..., X, and F, the convex hull of
Xd—k+1,---, Xo4—k. Integrating with respect to Xo4—k+1, ..., Xu+1 yields

>a(5)(4)
) [ [ 0= sar) TS E VR

x I(H(F2) N H(F)) # @)V (F)
x I (diam(K N H(F,)) < diam(K N H(F})))

2d—k
X l_[ dx (Xp)dXy---dXoq—i

m=1
+ 01 —c&Hm.
Here S (F1) is the weighted surface area [ (p,)ngx dk (x) dx.
The arguments used to deduce (33) show that the cap K N H (F>) and thus also

the random points X441, ..., X24—k € K N H(F,) are contained in a cap K N Hy
with height ch(F7). Since the cap K N H is contained in the cap ¢(K N Hy (F1)),

/ / [(H(Fy) N H(F)) # 2)Vy (Fy)
K K

x I(diam(K N H(F,)) < diam(K N H(F})))

2d—k
X 1_[ dx (Xm)dXgy1--- dXog—k
m=d+1

<[ o[ I dXai € KO HOVL(HS)
K K

2d—k
X H dg (Xm)d X1+ dXog—k
m=d+1
d—k
< S+(H) Vi (Hy)
< g(d—l)(d—k)-l-d

Sy (FD v (),

where

maxyg di (x) _

oIl

minyg dg (x)

d—k

Now by Lemma 13 and since the binomial coefficients are of order n>¢=*, each
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of the summands

n d\(n—d\=d-1)(d—k)+d
2<d)<k><d—k)c

d
x [ dx(Xm)d X -+ dXq
m=1

is bounded from above by
_k=d? - - _ _ _ -
24—z {caS.a, (K)n 2d+k—2(d+1)/d 1)+0(n 2d+k—2(d+1)/(d 1))}
Scn—Z(d—H)/(d—l)

with a suitable constant c.
Combined with the Efron—Stein jackknife inequality this shows

VarV(KpY) < (n+ DE(V(KRS,) = V(Kp)? < en™! 74D,

which proves Theorem 8.

10. Sketch of proof of Theorem 10. Analogously to the proof of Theorem 6
we have

EF,(X) :AK...AKZI(FI c ?(X)),El dx (Xp)dg (X)dX; - dX,dX

_ <Z>/3K”'/3K(l —S+(F1))n_d5+(F1)f:[1 dx (X)) dX1 - dX,
+ 041 —ctH™)
= <Z>{Cdl’l_d +o(n~%)}
by Lemma 13 as n — oco. As (2) is of order n? this proves the first part of

Theorem 10.
To prove the second part of Theorem 10 one has to investigate the integral

EF,(X)?
2 n
=/ - I(Fi € F(X)) dx (Xm)dg(X)dX---dX,dX,
Lo [ (2 ) 11

which is the same as (37) but where the term V., (F7) is removed. A trivial
modification of the proof of Theorem 8 thus gives the result.
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11. The expected volume of random caps. This section contains the more
technical part of the proofs of Theorems 1, 6, 8 and 10.

Let K € ,Ki be given. Assume that V (K) = 1 and that the origin is contained
in the interior of K. Choose random points Xi,..., Xy in K independently
and according to the uniform distribution. The convex hull of Xi,..., X; is a
(d — 1)-dimensional simplex whose affine hull is denoted by H (X1, ..., X4). This
hyperplane dissects R into two (closed) halfspaces, and we denote that halfspace
which contains the origin by Hy(X1, ..., X4), and the other by H (X1, ..., Xg).
Let Vi = V4 (Xy,...,Xg) be the volume of H,(Xy,...,Xg) N K. In the
following lemma we establish an asymptotic formula for the expectation of
(1 — vy Vfﬁ. The method of proof of this lemma is well known. We include
it here in detail for the sake of completeness.

LEMMA 12. Let K € JC_2|r with V(K) =1 and 0 € K, and choose random
points X1, ..., Xg4 in K independently and according to the uniform distribution.
Then for fixed i, k € N,

(38) E((l _ V+)n—i V_'/i) — Cd(k)Q(K)n—k—d+l—2/(d+l) +0(n—k—d+1—2/(d+l))

asn — Q.

PROOF. In a first step we transform the integral
E((1 — V3)" ' vE) :/ / 1=V 'vidx, .- dxy
K K

using the Blaschke—Petkantschin formula (cf., e.g., [41], 11.12.3),

[ [ i ax,
K K

(39) :(d—l)!/ / / e Vy_i(conv[X1. ..., Xq])
He#(d,d—1)JKNH KNH

x dX;---dXsdH,

where V;_1(A) denotes the (d — 1)-dimensional volume of A. The Blaschke—
Petkantschin formula relates the d-dimensional volume elements d X ; of the points
X; € K to the (d — 1)-dimensional volume elements d X ; of points X; € K N H,
where H is a random hyperplane in R¢. (Throughout this section we denote by d X
the j-dimensional volume element corresponding to the j-dimensional Hausdorff
measure on a given space. The space itself, and thus its dimension, and thus the
precise meaning of d X, is determined by the range of integration.) The differential
dH corresponds to the suitably normalized rigid motion invariant Haar measure
on the Grassmannian #(d,d — 1) of hyperplanes in R?. A hyperplane can be
parametrized by its unit normal vector u € S~ and its distance % to the origin.
Denoting by du the element of surface area on S~ we have d H = du dh. Note
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that the integrand vanishes for & > hg (1) where hg (1) is the support function
of K in direction u. Also note that V. = V, (h, u) only depends on H (h, u) but
not on the relative position of the points X ; € H(h, u). This yields

/K---/K(l —V"VEAX, - dXy

e () n—iyk
=(d—1)!/sd_1/0 (1= V)" 'V Skt oy dh du
with
L KnH 0,0

/ Vo1 (conv[X 1, ... Xa])
KOH (h,u) KOH (h,u)

XXm"'dXd.

N ! t § : ﬁxed. Ihe pIO()f Of Lemma 12 COIlSiStS of ShOVViI‘]g that
hg () n ",kl —1+1/(d+1) , —k—d+1-2/(d+1
( ) ,/ (1 ) l -+ K H(h,u)dh’\“C4K(u) /( )n +1- /( )
0

[equation (48)] uniformly in u.

As K is of class JC_% there is an unique point x € 0 K with outer normal vector u.
Choose § > 0 sufficiently small. By Lemma 11 there exists a A = A(§) > 0 such
that the A-neighborhood of x in 0K can be represented by a convex function
f (x)(y) fulfilling (22) and (23). Choose ¢ > 0 such that for each u the intersection
Hy{(hg(u) — e,u) N K 1is contained in the A-neighborhood of the boundary
point x. Furthermore we assume that A (#) > ¢ for any u. This implies that for
all u the halfspace Hy (hg (1) — ¢€) cuts off from 0K the point x.

We split the integral (40) into two parts: h € [0, hg(u) —e] and h € [hg (u) —
&, hg (u)].

Estimating the integral

hK(u)—s . k
/0 (1= V" VE Skt dh

is easy. As L knH ) 1 always bounded by a constant y; independent of & and u,
as V4 <1, and since there exists a constant y» = y»(§) > 0 independent of u with
Vi=Vi(h,u) =y forh <hg(u) — e, we have

hgu)—e . .
41) 0 S/(; 1-vy" VfilmH(h,u) dh <y1(1 — )" (hg(u) —¢).

Estimating the second part of the integral is more difficult. Let RY = { (v, 2) |
y e R4~z € R}. For the moment identify the tangent hyperplane to 9K at x with
the plane z = 0 and x with the origin such that K is contained in the halfspace z > 0
and u coincides with (0, —1). Define H (h) to be the hyperplane parallel to z =0
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with distance z = hg (u) — h to the origin, and let H, (k) be the corresponding
halfspace cutting off from 0 K the point x, that is, the new origin.

We introduce polar coordinates: let R = (Rt x §9=2) x R and thus denote by
(rv,z)apointin R, r e RT, v € §972, z € R. Since K € X7 the A-neighborhood
of x in 3K can be represented by a convex function f™)(rv). For abbreviation

write by(-) and f(-) instead of b5 (-) and £ (-):
(42) (148 "hy(v)r? <z= f(rv) < (14 8)by(v)r.

By choosing a suitable Cartesian coordinate system in R?~! the coefficient b (v)
can be written as

by(v) = 5 (ki (v, e1)* + -+ + ka1 (v, eq—1)?)

and since for all boundary points of K the principal curvatures k; are bounded from
below and above by positive constants the same holds for b,(v). Inequality (42)
implies

@3) (148 "2by() V22 <r =r(,2) < (1 +8)2ba(v)~1/2£1/2,

where r is the radial function of K N H (h). From this we obtain estimates for the
(d — 1)-dimensional volume of K N H (h):

(14 8)~@=D12¢ e ()~ 1/2,d=D/2

(44)
< Va1 (KN H®)) <1 +8)9D2¢1kc(u)~ 127D/

with a suitable constant ¢; > 0. [Recall that z = hg (1) — h.]

For given z (43) means that K N H(h) contains an ellipsoid &_ defined
by (14 8)~'by(v)r? = z, respectively, is contained in an ellipsoid &, defined by
(1 + 8)by(v)r? = z. We are interested in the value of

LknH®) =/

/ Va_i(conv[ Xy, ..., XgDdX 1 ---dXy.
KNH () KNH(h)

Clearly if the range of integration is increased, respectively, decreased, { will
increase, respectively, decrease:

le. <dknu < Jg,.

Note that these integrals are invariant under volume-preserving affinities, that is,
they do not depend on the shape of the ellipsoids but only on their volumes.
Hence Jl¢_, respectively, lg,, is proportional to Va_1(6-)4T1, respectively,
\A (8+)d+1. Thus there exists a suitable constant ¢, for which

(14 8) @Dy ()= @HD/27(=D/2

45) i 2
< dxnum < (148 @D e (u)~@HD/2 @ =D/2,
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By definition,

hi (u)
(46) Vi= [ VK 0 Hp)dp
which by (44) implies

2
(1+5) d 1)/2—101K(M) 1/22(‘1 hr2

2
=< V+ =< (1 +5)(d_1)/2d—_HC1K(u)_l/zz(d+1)/2,

Now we are ready to estimate the integral
) n—iysk
/h w s(l — V)" Vidknrm dh.
K (u)—
Note that (46) is equivalent to

dv,
—=—-V;_1(KNH)),
T d—1( (h))

which implies
hi @) n—iysk
/ (I =V " Vidgnam) dh
hK(u)—s
Ve (h=h (u)—e) R »
- /0 (1= V" VE Sk nmevy Va (K N H(V)) ™ d vy,
where H (V) denotes the hyperplane parallel to z = O cutting off from K a cap of

volume V.
Combining this with (45) and (44) yields

(1 4+ 8)(d_1)d(d+3)/(d+1)C3K(l/t)_1+1/(d+1)

Vi (h=hg (u)—¢) . _

hk (u) ok
< / (1= V"~ VE L gnma dh
hg(u)—e

<+ 5)—(d—1)d(d+3>/(d+1)C3K(u)—1+1/(d+1)

Vi (h=hg () —e)
<

with a suitable constant c3.
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Thus we are interested in the asymptotic behavior of the integral
Vi (h=hg (w)—e)  okbd—242/(d+1)
(1I=vy)r'v dVv.

2
=B(n—i+1,k+d—-14+—
(n i+ + +d+1>

+O0((1—y)" ™)

asn — oo. [Recall that Vi > y» for h < hg (u) — €.] Since the asymptotic behavior
of the Beta-function B(-, -) is well known (cf., e.g., [16], page 60),

Bn—i+1,0)=T@n" +0mn""
as n — 0o, this yields the following bounds:

(1 4 §)@=Dd(@+3)/(d+1)
« C4K(x)—1+1/(d+1)(n—k—d+1—2/(d+1) + O(n—k—d—Z/(d-H)))
hk ) )
(48) S/hK(u)_g(l — V)" VA kam dp
<(1+ 3)—(d—1)d(d+3)/(d+1)

« C4K(x)—1+1/(d+1)(n—k—d+1—2/(d+1) + O(n—k—d—Z/(d-H)))

as n — 0o, where the constant in O(-) and the constant c4 are independent of x.
Concerning the remaining integration note that the term

/ K(u)_1+1/(d+l)du=/ k() /@D g
Sdfl 0K

is the affine surface area Q2(K). Since the terms in (41) are of smaller order,
(48) implies

(1 +5)(d—1)d(d+3)/(d+1)059(K)(n—k—d+1—2/(d+1) + O(n—k—d—Z/(d+1))>
<E((1—-Vy"'VY)

<+ 5)—(d—1)d(d+3)/(d+1)CSQ(K)(n—k—d+1—2/(d+1)+ O(n—k—d—z/(d+1))>

as n — oo with a suitable constant cs5. This holding for each §,8 > 0 proves
Lemma 12. 0O
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For the proofs of Theorems 8 and 10 we need an analogous result for random
points chosen on the boundary of the convex body K. Let K be given, assume
that the origin is contained in the interior of K, and let dx be a positive
continuous density function on the boundary of K. Choose random points
X1, ..., X4 independently and according to the density function dg. The affine
hull of Xi,..., X, dissects the space into two halfspaces, into the halfspace
Hy(X1y,...,Xg) which contains the origin, and into Hy(Xq,..., Xgz). Denote
by V4 the volume of Hy(X1,..., Xg) N K, and by S; the weighted surface area
of Hi (X1,...,X4)NOJK:

dg(x)dx.

LEMMA 13. Let K € JCi, and choose random points Xi,...,Xq in K

independently and according to a positive continuous density function dx on the
boundary of K. Then for fixed i, j, k € N,

E((l _ S+)n—isiv_']i) — Cd(j, k)Qk,dK (K)n—j—d-i-l—k(d-i-l)/(d—l)

(49) .
+o(p—md Ik +D/@-1)

as n — oo, where

Qiax (K) = ./3K di (x) ! 7R@HD/E=D e (k=D gy

The proof of this lemma is similar to the proof of Lemma 12. For details we
refer the reader to [38] where an analogous proof is worked out in detail in Sections
5.2-5.5. Here we only give a sketch of the proof.

PROOF OF LEMMA 13. We transform the integral
E((1 - $4)" s vE)
4 d
= | Q=S SLVET] dk(Xm)d X, --- dX
[ a=sp LVETT de X ax -+ Xy

using an analogue of the Blaschke—Petkantschin formula due to Zéhle [52]:

dX,---dXy

d
=(d— DWa_i(conv[X1,.... Xq]) [] pa(Xm) ' dXi|5 -+ dXaln dH,

m=1



2162 M. REITZNER

where d X j| g denotes the (d — 1)-dimensional volume element of X ; in H NJK.
The additional term pg (X,,) is the length of the projection of the outer unit normal
vector of K at X,, onto the hyperplane H. This yields

E((1 - S;)" 'S vE)

h @) n—i oJ vk
—(d-1) /S fo (1= S SLVE Lok dhdu,

where

LoKnH (h,u)

Vi_i(conv[Xy, ..., X4q])

KNH (h,u) o /BKOH(h,u)

d
x l_[ dix X)) prhay(Xm) ™!

m=1

X dX1|Hnu - dXalHhu)-

Now let u € 97! be fixed. As K is of class J{er there is an unique point x € 9K
with outer normal vector . Using Lemma 11 we obtain

Sy~ crdg (0 (x) 7127 @=D/2)

Vy ~ corc (x)~1/2@+D/2

and
—(d+1)/2z(d2—2d—1)/2

Laknm ~ cadg (x) %k

where ~ indicates formulae analogously to (44), (47) and (45).
Combining this yields

i @) n—i gJ yk
/O (1= S ST VE Lok gha dh du

~ cady (x)1THEFD/E=D) (k/d=D)~1
S4(h=0) o
x/ (1 =S8 Si+d—2+k(d+1)/(d—1)dS+
0

~ cady (x) TREFD/@=D (K @=D=1) = j=d+1=k(d+D)/@~1).

The integration with respect to # now yields Lemma 13. [
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12. Sketch of proof of imE(V (K,41) — V(K,))n@+3/@+D) = cQ(K).
Analogously to (31) and using the notation introduced in Section 5, we have

E(V(Knt1) — V(K»))

= [ X VeomlF XpnDdXi e dXodX s
KK per X,

= <Z>/ / I(F1 € F(Xy41))V(conv[Fi, Xp411)d Xy -+ dXp,dXpp1
K K

- <Z> /K/K(l — Ve (F))" " I(Xpp1 € Hi(FY))
x V(conv[Fy, Xp11)dXy---dXgdX, 11
+ 04 —cx)).

Since the volume of the simplex conv[Fi, X, ;1] is determined by V;_1(F1)
and the height i r (X,,11) of the simplex, the use of the Blaschke—Petkantschin
formula (39) yields

E(V(Kn+1) — V(Ky))

n\d—1! b () n—d 42
= (d) 7 /;d_l/(; (I—=Vvy) dlg(sz(h,u)gKﬂH(h,u) dhdu

+ 01 —cg)")

with
Pty = [ VasieonIXi o XX dX
: KNH (hu) KNH (hu)
and
FKOH B = he (Xng1)dXng1
KNH, (hu)

hi (u)—h
=/ tVd_l(KﬁH(hK(u)—h+t,u))dt.
0
Fix u and recall that (as in Section 10) z = hx (u) — h. Then by (44),

Z
Fxrcrn ~ e 2 [( =040 ar
(50)
~ e (u) 1127 @+3)/2,
where ~ indicates formulae involving upper and lower bounds analogously to (44).
On the other hand, analogously to (45),

79

- 2
K (™~ €3k (@) T2
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which combined with (50) implies

1@

_ 2
KO (o FKOH (o) ~ €k )~V @FT2,

Now the proof proceeds as in the proof of Lemma 12: by (47) we obtain

2 - d+2/(d+1
JlfK?nq(h,M)%Kmﬂ(h,u)dh’VCSK(M) /Dy 2/ gy,

and since

1

= F(d +1+ i)n—d—l—Z/(dH) + O(n_d_z_z/(d+1)),
d+1

we obtain

E(V(Kyt1) — V(Kp)) ~ ceQ(K)n~@T3/@+D

with a suitable constant cg.
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