Notes for seminar on volume ratio

These are notes for a few seminar talks on volume ratio and related notions
delivered in fall 2009 and winter 2010.
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1 Introduction

The volume ratio of a convex body K in R™ is

r(K) =inf vol(K)) V" : Eis an ellipsoid and E C K
v = ol(E) : E is an ellipso C )

It is easy to see that this quantity is affine invariant, meaning that for any in-
vertible affine map T we have vr(TK) = vr(K). Thus

Vol(K]ohn)) 1/n

vr(K) = Vr(K]ohn) = ( vol(BY)
2

where Kjonn denotes an affine image of K which has B} as its maximum volume
ellipsoid, as in John’s theorem.
In fact, slightly more is true than affine invariance: we have

vr(K) < d(K,L)vr(L) . (1)

Here d is one of the two natural generalizations of Banach-Mazur distance to
convex bodies that are not necessarily symmetric. The usual one is

d(K,L) =inf{A: A > 0 and SL C TK C ASL for some invertible affine S, T},

but if we wish to allow the “inner” and “outer” L to be negative homothets,
we use instead

d(K,L) = inf {|A]: SL C TK C ASL for some invertible affine S, T} .
Clearly d(K,L) < d(K,L); we have equality if one (or both) of K and L is sym-
metric.!

To prove (1), consider any ellipsoid E, any invertible affine maps S, T, and
any real number A such that

ECSLCTK CASL.
Then

vol(TK)) 1/n < (VOI(?\SL))VTl _ (VOI(SL))VTL

vr(K) = vr(TK) < < Vol (E) vol(E) vol(E)

1 As Sasha pointed out, this statement is slightly trickier than it appears. We’d like to say that
if L C K C —AL (where A > 0) and L is symmetric, then we can just replace —AL by AL. But
this argument assumes the centre of homothety (i.e., the origin wrt which we scale L to —AL) is
the same as the centre of symmetry (i.e., the origin for which L = —L), and this is not part of the
hypothesis. So we need to be a little more careful. But the idea is easy: if L is symmetric, then
any negative homothet of L is also a positive homothet (with the same absolute ratio, but with a
different centre), so if K can be sandwiched between L and a negative homothet of some ratio then
ipso facto it can be sandwiched between L and a positive homothet of the same ratio.
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Taking the infimum over all E such that E C SL yields
vr(K) < |A|vr(SL) = [A|vr(L),

and then taking the infimum over S, T, A yields the desired result.
An immediate corollary is that

vi(K) < d(K, BY) vr(BY) = d(K, BY) < d(K, B}) .
From John’s theorem we have well-known upper bounds on d(K, B}), yielding

V1 if Kis symmetric,

vr(K) < { (2)

n in general.

This estimate for symmetric K is pretty good (as we will see, it’s the right order),
but the estimate for the general case is quite bad’; the correct upper bound is

again cy/n.

2 Ball’s precise upper bounds on volume ratio

Ball’s Theorem® For any convex body K in R™,

vol(BY,) if K is symmetric,

vol(Kjonn) <
(Kjon) < {VOI(A“) in general.

Here A™ denotes the regular simplex in John's position; it turns out that

n/2 (n+1)/2
vol(A™) = " —;:) ~ce™. (3)

(The asymptotic statement follows by Stirling’s approximation.)

A corollary of Ball’s theorem is that the cube BJ, has the highest volume
ratio of all symmetric convex bodies, and the simplex A™ has the highest vol-
ume ratio in general. (Another corollary is the reverse isoperimetric inequality;
see [4].)

To prove Ball’s theorem we need a few facts about John's position.

John’s Theorem* Every convex body K in R™ contains a unique ellipsoid of
maximum volume. That ellipsoid is B} if and only if B} C K and there exist
contact points (u;)7* € bd KNbd B} and positive weights (ci)]" such that

2As Sasha mentioned, we can get the right order by comparing K to K N —K: as shown by
Stein [17], for any K there exists a choice of origin so that vol(K N —K) > zin vol(K), and it easily
follows that vr(K) < 2vr(K N —K) < 2/n.

3The symmetric case appeared first in [1], and the general case in [2]. A complete treatment also
appears in [4].

“The original paper of John [10] can be somewhat difficult to obtain through the usual methods;
I'have a copy if anyone is interested. Other proofs can be found in [3] and [8].

Steven Taschuk - 2011 August 5 - http://www.amotlpaa.org/math/sem200911.pdf 3


http://www.amotlpaa.org/math/sem200911.pdf

(i) > ciuy ®ui =1d, and
(i) > ciu; =0.

In condition (i), which is called John’s decomposition of the identity, x ® y
denotes the map R™ — R given by

x®y(t) = (x,t)y.

This map is linear and has matrix yx' (taking x,y to be column vectors); note
that tr(x ® y) = (x,y). Unpacking the definitions in condition (i) yields the
equivalent statement

Vx € R™: Z ci{ug, x)u; =x.
Taking the inner product with x on both sides yields
Vx € R™: Z ci(ui,x)z = x*. 4)

(In fact this statement is equivalent to condition (i).) This is one respect (among
many) in which the vectors u; behave somewhat like an orthonormal basis.
Since |ui| = 1, we have tr(u; ® ui) = 1, so taking traces in condition (i)

yields
Z Ci=mn. (5)

Also since |ui| = 1, the map w; ® u is the orthogonal projection onto span {u;}.
Since —u; has the same span, the map (—u;) ® (—uy) is the same projection. If
K is symmetric5, then —u; € bd KNbd BY, that is, —u; is also a contact point;
thus replacing c;u; ® uy with
Ci Ci

iui @ui + i(*ui) ® (—ui)
preserves condition (i) and makes condition (ii) automatic. Thus if K is sym-
metric then we can ignore condition (ii), or assume it freely, as we wish.

Since w; € bd K, K has a supporting halfspace at 1. Since u; € bd B} and
B} C K, this halfspace also supports B} at u;; but B} only has one supporting
halfspace at u;, and itis {x: (u;,x) < 1}. Thus, defining

K = {x: (Vi: (ug,x) < 1)}, (6)
we have K C K. When K is symmetric, we will instead define

K = {x: (Vi [{ug,x)| < 1)}, 7)

5 An important detail: if K is symmetric then its maximum volume ellipsoid has the same centre
of symmetry. Indeed, if K = —Kand E C K, then —E C K, and so conv(EU—E) C K;if E # —E then
one can show that E can be stretched (in the direction joining the centres of E and —E) to obtain an
ellipsoid of larger volume in K. Thus if K is symmetric then Kjghn = —Kjohn.
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taking advantage again of the fact that in this case, u; and —u; are both contact
points.
The second major tool for Ball’s theorem is the following inequality.

Normalized Brascamp-Lieb Inequality® If (u;)]" are unit vectors and (c{)T*
are positive real numbers such that }_ ciu; ® u; = Id, then for any measurable
nonnegative functions (fi)",

J . [Tfluu)tax<]] (JR fi(t) dlt)Ci .

This is another example of how the u; behave somewhat like an orthonor-
mal basis; indeed, if the u; are an orthonormal basis then (taking all ¢; = T) we
have equality.

Now we can prove Ball’s theorem. The symmetric case is quick: let K = —K,
let K be in John’s position, with (c;) and (u;) as in John’s theorem, and K as
in (7). Then

vol(K) < vol(K) = J [x € Kldx = J [ 06w, )l < 1° dx

n n

<TI (JRnu <1] dt) . [z =2%¢ =2 =vol(BY),

making use of (5), the fact that B, = [-1, 1]™, and the Iverson bracket notation,
whereby

Pl — 1 if Pistrue,
|0 if Pis false.

If we try to repeat this proof in the general case, with K defined by (6) in-
stead of (7), we have [{ui,x) < 1] instead of [[{ui,x)| < 1], and at the end we
are confronted with an integral over (—oo, 1] instead of over [—1, 1]. To remedy
this, we introduce a weight function w(t); we wish to end up with

11 (JRH < w(t) dt) ,

where w(t) will be chosen as some function that decays to zero (as t — —o0)
fast enough that this integral is finite. In the previous step, then, we should
have

|| Tt < nawtusy = ax.

This name and formulation are due to Ball [1]; the original version of Brascamp and Lieb is
in [7]. Barthe ([5], [6]) gives a fairly simple proof of the inequality in this formulation, which is
repeated in [4].

Steven Taschuk - 2011 August 5 - http://www.amotlpaa.org/math/sem200911.pdf 5


http://www.amotlpaa.org/math/sem200911.pdf

In order to introduce these weights at this point, we desire that

HW“ui»X))Ci =1,

or equivalently, taking logs,

Zci Inw({ui,x)) =0.

Since Y ciuy = 0, it is easy to see that we will obtain this condition by taking
w(t) = e'. Carrying out this plan yields

vol(K) < e™,

which as we see from (3) is asymptotically sharp.

The precise upper bound obtained by Ball requires another idea, which is
motivated by the observation that the nicest way to present an n-dimensional
simplex is as the convex hull of the n + 1 standard basis vectors in R""', or
equivalently, as a section of the positive orthant of R**'. Likewise, we will
replace our body K with a cone in R™*': the contact points whose polar is K
will be replaced by a set of normal vectors for the cone; we will construct these
normal vectors so that they give a decomposition of the identity in R™*', and
apply the normalized Brascamp-Lieb inequality. (We will also use the idea of
introducing an exponential weight to each factor.)

So, define weights (d;)T* and unit vectors (vi)J* in R**! by

¢i and v; = :

di:n-i—] 1 |:\/ﬁui:|eRnXR_Rn+1'
n n+1

As desired, these vectors, with these weights, give a decomposition of the iden-
tity as in John’s theorem:

S awol = ¥ e [V | [ vmd 1)

n nt1 —1
¢ | muu! I, 0 .
=2 n Jawl o1 | LoT o1

They do not give a balanced configuration, since

e N 1 yu | 0
Taw=X e g [ [ a ]

Define the cone

C={y e R™": (Vi: (vi,y) <0)}.
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Fory = (x,1) € R™ x R, we have

yeC & (Vi:{vi,y) <0)
& (Vi: (ynuy,x) —1r<0)
= (Vi () € 25)
& r>0and x € ﬁK
(The condition r > 0 is obtained because }_ciu; = 0, and so the values (uy, x)

cannot all be negative.)
By the normalized Brascamp-Lieb inequality,

di
J [Tivi,y) <ored v ay <T] (J [t<O0let dt) =1.
Rn+1 R
On the other hand,

J HKW,U) <0 edi(viy) dy
Rn—+1

Rn+1
(o)
_ ¥l p—TVnHT
_do Jn[xeﬁK}e nrhdx dr
oo T n
= — ) e ™V drvol(K)
() e

dtvol(K) (t=rvn+1)

n
OO t . 1
e
Jo nn-+1) vn+1
n!
T A Z(n 4 1)nn)/2

vol(K) .

Therefore
T.L‘n/Z(n +1 )(n—H )/2

vol(K) < =vol(A™),

n!
as desired.

3 Low volume ratio yields somewhat Euclidean sections

My treatment of this topic follows [15], chapter 6.7

"Nicole explained the history: in 1977, Kasin [12] (whose name is rendered “Kashin” in some
transliteration systems) showed, for K = BT, that there exists a decomposition R" = F @ FL of the
type described in corollary 7; in 1978, Szarek [18] gave a different proof, using the method shown
here, but did not explicitly isolate the notion of volume ratio; Szarek and Tomczak-Jaegermann [19]
did that in 1980, and stated explicitly the result which I here call “Szarek’s theorem”. Perhaps it
should be called the Kasin-Szarek theorem, or the Szarek—-Tomczak theorem.
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Szarek’s Theorem Let K be a convex body in R™ with B} C K and

1/n
vol(K) <A
vol(BY}) -
Then, with high probability, a random k-dimensional subspace F satisfies
Vx € Fr [Ixllk < x < (4mA)™ 9 xlc

Here F is random in the sense of the uniform (i.e., rotationally invariant) proba-
bility measure on the Grassmannian G, x, and the statement holds with prob-
ability at least 1 — .

The inequality ||x||k < [x|is immediate from the hypothesis that B} C K, so
we need only prove the second inequality. Furthermore, by homogeneity it is
enough to consider x € S~ N F. The plan of the proof is:

(A) Since the volume of K is small, its radial function is small (i.e., || - ||k is
large) at an average point of S™~!.

(B) Thus the norm is large at an average point of an average section of S™ .
(C) Thus the norm is large at most points of most sections of st
(D) Thus the norm is large at all points of most sections of S™ .

We need several lemmas, of whose proofs I will say very little.

Lemma1l Iff: R™ — R is measurable and nonnegative, then

J ) f(x) dx = J'an J:O f(ro)r™' dr de

= nvol(BE‘)J

J f(ro)r™~ " dr do(0)
Snfl

0

where in the first line, d0 indicates Lebesgue measure on S™~!, and in the
second, o is the uniform (i.e., rotationally invariant) probability measure on
S™—1. (The factor nvol(B}) = vol,,—1(S"~ ") is the normalizing factor.)

Lemma 2 For a starshaped body K in R™,

vol(K) = VOI(B?)J — do(0) .
sn1 (18I
Proof  Apply lemma 1 to the characteristic function of K. O
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Lemma 2 expresses the volume of K as a kind of average of its norm, which
is what we need for part (A).

Lemma 3 For a nonnegative measurable function f: "~ — R,
| reaser=| | te)dorie)aucr,
snt G,k JSNINF

where o is the uniform probability measure on S"—1 o is the uniform proba-
bility measure on S™~! N F, and p is the uniform probability measure on Gy, ,
the Grassmannian of k-dimensional subspaces of R™.

Proof  Define 6(A) = jGn . OF (ANF) du(F), and show that G is a rotationally
invariant probability measure on S™~!, whence G = o. (The integral on the
RHS is the integral wrt G.) O

Lemma 3 expresses the intuitively obvious equivalence between the notions
of “average point on S™~!” and “average point on average section of S*~'”, as
we need for part (B).

Part (C) needs no lemmas, as to pass from average behaviour to behaviour
in most places we need merely invoke Markov’s inequality.

Lemma4 Foranyxg € ST and any 6 € [0, V2],

o(x € ST x —xol < 8) > (i) .

(See section 9 for a variant of this lemma.)

In part (D) we wish to deduce the norm is large everywhere on the sphere,
knowing only that the norm is large for most points, in the sense that the set of
points where the norm is small has small measure. We will deduce that the set
of points where the norm is small is small in terms of the metric (which is the
role of lemma 4), and then use a Lipschitz condition to deduce that the function
cannot be very small anywhere. This argument is encapsulated in the next and
final lemma.

Lemma5 Letf: S" ! — R be Lipschitz and let t € [0, (V2/m)"M. Ifo(f < 7) <
t then, for every 8 € S 1, f(0) > r — mt!/™.

Proof Letd =mt!/™ € [0,+/2]. The hypothesis and lemma 4 show that {f < 7}
contains no cap of radius §. Thus every point 0 € S™ ! is within § of a point
where f(1p) > v, and so f(0) > f({p) — & > r — mt!/™. O

Now we can prove Szarek’s theorem. Let K be as described therein. Then
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vol(K)

2 Vol(BY) (hypothesis)

= J ] — do(0) (lemma 2; part (A))
sn1 [16]]k

= J J % dog(0) du(F) (lemma 3; part (B))
Gn‘k Sn—1nF ||e||K

Let Qo ={F € G x: J‘S“*H’WF W dog(0) < (2A)™}. By Markov’s inequality,

1 1 1
W(Q0) =1 = Q) 2 1= o || dor(e auP 2 1 - 5
A Jg, o Jsn1nr [IO]R 2n
(Qo is the set of “most sections” described in part (C).) Let F € Q. Then, for
T > 0 to be chosen later, we have (by Markov’s inequality again)

or(0:[|0]|[x < 1) = oF(0: ”e‘“‘]’(l < Tin)

1
e —— doF(0)
LHQF EFaas

< (2AT)"

IN

(That completes part (C).) As previously noted, since B} C K we have || - [|[x <
| -], and so

[Ixllk = llyll] < Ix =yl VIly = xllk < x—yl,

that is, || - ||k is Lipschitz. (Note that since K is not assumed symmetric, we
cannot use the usual “other” triangle inequality |||x|| — ||y||| < |lx — y|| here.)
So by lemma 5,

Vo € ST NF: 0]k > T — m(2AT)VE,
provided that r is later chosen so that

k
(AN < <ﬁ> . ®)
Tt

(Note that we apply lemma 5 to S™~' N F, which is essentially S*~', not to

snl) Finally, we choose 1 so that our estimate r — m(2Ar)"/ % is positive. The
simplest way is to make the second term half of the first, that is,

n(2AT)V* = %

Thus we will take
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To check that this value of r satisfies (8), note first that (2AT)™ = (ﬁ)k, so it
suffices to check that 3 < v/2; and indeed, (%)n*k = Mi/\]" <
<1< /2. Thus we obtain the estimate

A\

1, so in fact

S —

16k > @A) =K~ (GrA)n/ (k)

T
2

The homogeneity of the norm yields the desired statement, completing the
proof of Szarek’s theorem.

4 Digression: Convex bodies are spiky

A key maneuver in the proof of Szarek’s theorem is to apply Markov’s inequal-
ity to the formula expressing volume as a kind of average of radius (lemma 2).
Writing this idea down separately, we have:

Proposition 6 If K is a star-shaped body in R™, then

no1 vol(rK)

< —.
o(S NrK) < vol(BT)
Proof

o(S™ ' NrK) = o(S™ ! N|rK)
—o@eS™ 0|k <) =0c@esT: o> 1)

ey = ™
1 vol(K) vol(rK)
< |T|nJ A do(0) = |T'|n = T
sn—1 ||B]I% (®) vol(B})  vol(BY)

O

Since o is a probability measure, this upper bound is trivial when vol(rK) >
vol(B}), but when r decreases past this point, this upper bound decreases very
rapidly, indeed, like r™. So if K is even a little bit smaller (in volume) than
the Euclidean ball, then it doesn’t stick out very much (in terms of area on the
sphere); however, as we will see when we compute vr(B7}'), a convex body with
such volume can stick out quite far (in terms of distance from the origin). This
is one reason that high-dimensional convex bodies should be drawn “spiky”,?

even though this makes the picture nonconvex:

8Peter pointed out that spiky pictures are good for showing measure phenomena, but, as ever,
we should be alert that they do not show metric phenomena well. He also drew my attention to a
brief discussion of exactly this kind of picture in [13], which refers to [9] for a similar exponential
decay of volume, but using slabs instead of balls.
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5 Applications of Szarek’s theorem

Corollary 7 Letn be even, and let K be a convex body in R™ with B} C Kand

( VOI(K))>]/n <A

vol(BY}

Then there exists a subspace F of dimension 7 such that

Vx € FUFY: [[x|lk < x| < (4mA)? x|k -

Proof  Say that a subspace is good if the stated inequality holds for vectors in
that subspace. By Szarek’s theorem, the set of good subspaces F has measure
atleast 1 — 5 > J. And since the map F — F* preserves the measure on G,
(indeed, one can check that the measure fi(A) = p(F+: F € A) is rotationally
invariant, hence equal to W), the set of subspaces F such that F* is good also has
measure at least 1 — 55 > 1. Therefore there exists a subspace F such that both

F and F are good. O
For example, B} C \/nB7, and we will compute later that Jan 18
/n
vol(y/mBM)\
Ml Abeia B4 <
( vol(B}) =< ®)

where c is some constant (meaning in particular that it does not depend on n).
Thus, for n = 2k, we obtain an orthogonal decomposition R™ = F & FL with
dimF =k and

Vx € FUF': [Ix|| mpr < I < c'lIX[l mpp
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that is,
Vx € FUF : |Ix[lh < vmlxl < c/|Ix]]s .

Another nice way to write this is

1 1 c’
Vx € FUFJ‘: EHXH] < ﬁ|x| < E”X”1 .

This is nice because, writing

1 KL
Ihelly = <nZ w) = Il

it asserts that
vx € FUFE: Il < llixlllz2 < cllixllly

and these norms ||| - |||, are just the usual L, (p) norms if we think of vectors
in R™ as functions {1,...,n} — R and take p to be the uniform probability
measure on {1,...,n}. This motivates the notation L} for these normed spaces

(or for their unit balls).

Corollary 8 Letn be even, and let K be a convex body in R™ with B} C K and

vol(K) \ '™
(vol(82)> sA-

Further assume that K = —K. Then there exists a symmetric orthogonal map Q
such that
1 1
vx € R™: —— x| < = (Ix||x + [|Qx < |Ix|lx V [|Qx]||x < Ix| .
T < g Ol +1Qxl) < e v 1Qxle <

Proof  The second inequality is obvious. The third follows from the facts that
B} C Kand Q is (will be) orthogonal.

For the first inequality: let F be as in the previous corollary, let Py be the
orthogonal projection onto F, let P, be the orthogonal projection onto F*, and
let Q = P; — P,. (Q is reflection in F.)

F
Qx | X

D\[P] X
PzX FJ‘

—Qx
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We compute, first, that

1 1 1
_ +1Q > =|x+Q = > .
Z(HXHK || XHK) - 2”X XHK ||P]X||K = (47.CA)2|P1X|

Using the fact that K = —K, we have, similarly,

1 1 1
7 Xl 11Qxfli) = Fixll + 1l = Qxlle) = 7553 1P2xl -

A )2
Thus
2l + 1Qxl) 2 iy (P2 V IPix) 2 =L,
2 (4mA)? V2(47A)?
as desired. O
In terms of unit balls, this corollary asserts that
B} C KN QK C 2(K 8 QK) C v2(4nA)?BY, (10)

where K H# L denotes the body whose norm is the sum of the norms of K and
L. (It can be shown that this type of addition is dual to Minkowski addition, in
the sense that (K 4+ L)° = K° B L°, and that we have the inclusions

1
KEELQKDLQZ(KEEL)QE(K+L)§COHV(KUL)§K+L.

The third inclusion is tricky, but the others are straightforward. The last one
assumes 0 € KN L)

In lecture 4 of [3], Ball proves a version of (10) directly. The method re-
sembles the one used here, but the direct approach yields several advantages:
the result is proved for all n (not just even n); we obtain a better constant;
the choice of Q is random and with high probability in all of O(n) (instead of
just reflections in %-dimensional subspaces); and we need not assume that K is
symmetric. He also deduces Szarek’s theorem (for even n) from this statement.

The point of these maneuvers is to show that the phenomena described by
Szarek’s theorem (a section of the body is somewhat Euclidean) and (10) (com-
binations of the body and a copy of are somewhat Euclidean) are not merely
parallel but, to some extent, mutually deducible. For more on this idea, but
focussing on Dvoretzky’s theorem, see [14].

The part of (10) that concerns K N QK is intuitively reasonable from our
previous discussion of “spikiness”: since the spikes of K occupy a small area
on the sphere, K and QK are not likely to have spikes in the same directions,
and so intersecting them will cut off the spikes, leaving something close to B}.
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6 Volume ratio of B;}

As promised earlier, we will now compute the volume of B} (following the
method used in [15], page 11), and thereby show how the results of the previ-
ous section apply to such balls.

Lemma9 If K C R" is star-shaped and 0 < p < oo, then

vol(K) = J e Il gx .

r+)

o]

Proof

J e Il ax = J J e tdtdx
n R™ J)Ix|| R

[t>0][x € t"/PK]e tdtdx (using K star-shaped)

Il

= JJ[HXHK <t'/Ple tdtdx (using p > 0)
|
|

O

(Lemma 9 appears, with a slightly different proof, as Lemma 7 in [2], but I
doubt this is its origin.”)

Proposition 10 If 0 < p < oo then
1
2™T(1 + 5)“

ri+1o)

vol(B) =

Proof  First we compute that
J e IXIE gy :J e~ Tl gy :J TTe ™" ax

— (J e 11’ dt) —n <J et dt) ,
R 0

9Sasha and Nicole suspect this fact has been known for at least a hundred years.
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and then the substitution u = tP yields

n 1 11 —u " n 1 1 " n 1 "
=2 (| wlevdu) =2n(-r(- =14+
pJo p \p p

and the lemma yields the claim. O

This method relies on the rather clever lemma 9; it may be reassuring to
know that the result for B} can also be obtained by the more obvious method
of slicing. Indeed, the cross-section of B} obtained by fixing one coordinate is
a scaled copy of 83’1 ; thus

1
Vol(Bg) = J vol(scaling factor - B;_l )dt,
-1
which with a little computation leads to

vol(Bp) 2 (1 n1> 2r(1+ 5r(1 + 21

B - ey . ,
vol(BR™') p \p p M+

where B(s, t) is the beta integral. Induction on n then yields the desired for-
mula.

Examples

1. vol(BT) = %, which can also be obtained by noting that BT consists of 2™
copies (one in each orthant) of a “right-angled simplex”, which is a cone
whose height is T and whose base is the analogous (n — 1)-dimensional
body:.

2. vol(BY) = 4. Since vol (B3) = m, this yields I'() = /. (Indeed, the
method used here to compute vol(B})) is a generalization of the classical

method of computing this value.) Thus

7.[11/2

1(BY) = =+~ -
vollB2) = ri gy
3. The case p = oo is not covered by proposition 10, but if we fix n and let
p /" oo, then by the continuity of measure,
vol (| By) = lim vol(B}) = 2"

n—oo
p>0

Since
intBY, C | J By CBL,
p>0

we thus have vol(BZ) = 2™. (Of course we already knew this.)!

19Thanks to Niushan for pointing out that my original argument in this example was wrong.
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4. If we fix p and let n — oo, then by Stirling’s approximation,

2T+ 5)n
/ 4
VEEED)™T

1 1/p
volppy/m - LR IPT e
n'/p n'/p

vol(By) ~

whence

Thus a natural normalization is n'/P BY, which is the unit ball of the Ly
norm mentioned on page 13.

Now, recall the standard fact that for a probability measure p, if 0 < p <
q <oothen |||, (w) <Ly () Applying this to the L) norms yields

n'/4By Cn'/PB] . (11)

(In fact we only care about p > 1, because we want convexity.) Soif 1 <p < 2,
then n'/2B} C n'/PBI, with contact at the vertices of BY,. Those vertices
(after scaling) support a decomposition of the identity as in John's theorem, so
we conclude that n'/2B} is the maximum volume ellipsoid in n'/PB7. Thus

1/n
Vol(nVPBg)) / NF(]—&-%)(Pe)VP if1<p<2

vr(By) = (Vol(m/zgg) T(1+1)(2e)1/2

which establishes the promised result for B} (namely (9), on page 12). Again,
note that the constant on the right does not depend on the dimension. On the
other hand, if 2 < p < oo, then BY is the maximum volume ellipsoid of B},
and so

VouB{;J>V" M+ )pe)” iz
~ S _m,

which is, alas, an unbounded function of n. Still, if p < oo, this improves the
/1 estimate we obtained from John’s theorem (see (2) on 3).!!

7 Summary of parameters

K VOI(Klohn) VOI(K]ohn)1/n VI‘(K) d(K)B?)
BT 2"/ 2 /! ~c/y/mn ~c vn
BY /201 4 1) ~c/ym 1 1
B 2" 2 ~c/yn o Yn
A™ | V2 (4 1) D72 /n) ~e ~c/y/m n

1 As Nicole pointed out, this also gives us an asymptotically sharp lower bound on d(By, BY).
Indeed, for the range 2 < p < oo, we have d(By, BY) > vr(By) ~ cpn!/2=1/P and By CBp C
n!/2=1/PBT. For the range 1 < p < 2, take duals.
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In this table we can see that, although distance to the Euclidean ball and
volume ratio are related (as in (2)), they may nevertheless be quite different: B}
and B, both have extremal distance (for symmetric bodies) but their volume
ratios are at the opposite ends of the scale.

The table also shows again that asymmetric bodies can be much further
from the ball, but asymmetry does not disturb volume ratio much. (Recall
footnote 2, on page 3.)

8 Loose end: Control by e-nets

In the proof of Szarek’s theorem, we used the following obvious fact about how
controlling a (nice) function on an e-net lets us control it on the whole sphere:

Observation Let A be an e-net for S*~' and let f: S*~' — R be c-Lipschitz.
If « € R is such that
VO € A: a < (),

then
Vo e S a—ce < f(0).

(This observation, with ¢ = 1, is implicit in the proof of lemma 5.)
When f is a norm (even an asymmetric one), there is a standard, more
powerful, proposition along the same lines. We need the following simple ge-
ometric proposition as a lemma.'?

Proposition 11 Let K C R™ be closed and convex. Let A C R™ be bounded.
Let 0 <A< 1.IfA C (1 —=A)K+AA, then A C K.

(We would perhaps like to simply subtract AA from both sides (but this is
not possible with Minkowski addition), then factor out the common A on the
left (but this is not possible when A is not convex) and then cancel the (1 —A).)

For intuition, consider the case that A is a singleton. Then (1 —A)K + AA is
a smaller homothet of K, in centre A:

G-t

12 Actually, as Sasha pointed out, we can prove proposition 13 more directly and simply (but less
geometrically). Such a proof is given in [3], Lemma 9.2.
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The proposition states that if A is in the smaller copy then we must be in the
situation at right.

Proof ~ We prove the contrapositive. Accordingly, suppose A € K. Let x €
A\ K, and separate x from K by a functional f, so that f(x) > sup, f. then

sup f=(1—-A)supf+Asupf<supf
(1=A)K+AA K A A

with strict inequality because A < T and sup, f < f(x) < sup, f < co. There-
fore A Z (1 —A)K+AA. O

Corollary 12 If Ais a e-net for S*~ ', where 0 < € < 1, then

1
clconvA CBY C ] clconv A .

Proof  The hypothesis asserts that
ACS™ T CA+eBY.

Taking closed convex hulls yields (using the facts that conv(A +B) = conv A +
conv B and, for bounded sets, cl(A + B) = cl A + clB)

clconv A C B} C clconv A + eBY

=(1—¢) clconv A + eBY

1—¢
Applying proposition 11 with K, A, A := 1— clconv A, B}, € yields the desired

result. a

Proposition 13 Let A be an e-net for S*~!, where 0 < e < 1. Let K C R™ be a
convex body with 0 € intK. If &, 3 € R are such that

Vo e A o <|0]lk < B,

then
VO eSSt a— — B < [0flk < B
1—e¢ 1—e€
Proof  Since ||8||x < B for 6 € A, we have A C BXK, and so clconv A C BK.
By corollary 12, B} C 1 BK, which yields the desired upper estimate. It also
yields that || - || is - B-Lipschitz, which yields the lower estimate. O

T—e

A variant of this proposition is that if
VOeA:T-0<|0llxk <149,

then 1—6—-2 1+6
—5—2¢

— <Ok £ —.
1—e¢ 1—¢€

(This version is proven directly as Lemma 9.2 in [3].)

ve e Sh T
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9 Loose end: Construction of c-nets

In the proof of Szarek’s theorem, we used a lower bound on the (relative) mea-
sure of a spherical cap, namely lemma 4, which asserted that

n
0<e<V2 = olecap) > (Z) (12)
where o is, as usual, the uniform probability measure on ST, As part of

the argument for lemma 5, we deduced that any set smaller than this doesn’t
contain an e-cap, and so its complement is an e-net. In other words, any big
enough subset of the sphere (specifically, any set with measure exceeding 1 —
(%)n) is an e-net, for € € [0,/2].

This construction of an e-net is good when you don’t have much control
over the set in question (as we didn’t, in Szarek’s theorem), but if you can
choose the set yourself, there is a standard way to construct much smaller e-
nets (indeed, finite ones).

First, a sketch of the main ideas: (a) a maximal e-separated set is an e-net,
and since (b) any e-separated set yields a packing of $-caps in ™', we can
(c) bound the number of points of an e-separated set by a volumetric argument.
On the other hand, (d) any e-net yields a cover of S*~ ! by e-caps, which (e) by
a similar volumetric argument yields a lower bound for the size of an e-net.
The resulting bounds are:

< minimum number of points in e-net <

o(e-cap) o(5-cap) -

(Since an e-cap is, for small ¢, essentially the same as eB} ', we expect these
bounds to be, respectively, something like (1)"~! and (2)"1.)
Now, the details behind the sketch above:

(a) Let A be a maximal e-separated subset of S™~!. Maximality means that
adding any other point of S*~! destroys the e-separation. In other words,
every other point of S™~! is within € of some point in A.

(b) For A to be e-separated means
Vx,yEA:x#£y = |x—y|l>e€.
Now,

x—yl>e & x—y ¢&inteB}
& x—y ¢ int §BY —int B} (%)
& (x+int5By)N(y+int5By) =@

Thus A is e-separated if and only if its points are the centres of a packing
of S-caps. (Note that step () uses the convexity and symmetry of B} .)
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(c) Given a disjoint (or almost disjoint) collection of 5-caps in S"—1 we can
compute

1 =0(S™") > o(union of the $-caps) = (number of caps)o(5-cap) .

(d) For A to be an e-net for S*~! means that every point of S™! is in some
e-cap centred at a point of A, which means that these caps cover S™ .

(e) Given a collection of e-caps that cover S, we have

1 =0(S™') = o(union of the e-caps) < (number of caps)o(e-cap) .

Now, computing o(e-cap) is somewhat annoying. We can simplify our
computations considerably by noting that, by the argument in part (b) above,
any e-separated set of points in S™! yields a collection of almost disjoint
copies of $BY} with centres on S™~'. Such balls are subsets of (1 + $)BY, so by
the same volumetric argument as in part (c), any e-separated set has at most

vol(1+$)B3) _ (1+5)" _ (1 n 2>n
€

vol($B}) (5™

points. If € € [0,1], this is at most (2)™, which is for many purposes close
enough to optimal.
Note that with such a net A we obtain

< card(A) < (3)"

o(e-cap) €

(where card denotes cardinality) and so
0<e<1 = o(e—cap) > (g)n ,

which is very close to (12), that is, lemma 4. It is in fact possible to prove
Szarek’s theorem using this estimate, and we get a slightly better constant.

10 Comparison with Milman’s theorem

Let K be a convex body in R™ with B} C K. Milman'’s theorem asserts that

For any e > 0, most subspaces F of dimension < c(e)n(M(K))?

satisfy d(KNFEBY NF) <1+e.

The M parameter is the average of the norm on the sphere:

MK = | [l dote),

Steven Taschuk - 2011 August 5 - http://www.amotlpaa.org/math/sem200911.pdf 21

Feb 8


http://www.amotlpaa.org/math/sem200911.pdf

where o is, as usual, the uniform probability measure on S™~'. This parameter
is not affine invariant, or even linear invariant, although we do have M(QK) =
M(K) for orthogonal Q, and M (bK) = %M(K) for scalar b.

In analogous language, Szarek’s theorem asserts that

For any k with 1 < k < n, most subspaces F of dimension k satisfy

1/n n/(n—k)
AKNFBYNF) < <4n<"°1“<))> ) .

vol(BY}

Comparing these two theorems shows a trade-off between distance and di-
mension: if you want the section K N F to be very close to Euclidean, then you
can use Milman's theorem, and the dimension of F might not be large; on the
other hand, if you want a high-dimensional section, then you can use Szarek’s
theorem, and the distance to the Euclidean ball might not be small.

The parameters involved in the two theorems are related:

1 < < vol(K)

1/n
M(K) — V01(B£‘)> <MK (13)

The upper inequality is called Urysohn'’s inequality; a proof appears in [15],
page 6.1° The lower inequality is easy:

V‘g;l(;?) = L“i] MR do(0) (bylemma 2; see page 8)
=RE(X™™) (with X: S™ ' S R, 6 — [|0]|x)
> (EX)™™ (Jensen’s inequality: t — t™ ™ is convex)
1
MK

The lower inequality in (13) already yields good information about nearly-
Euclidean sections of B}': recall from section 6 that

Vol(\/ﬁB?))Un .

ve(BY) = ( vol(BY)

Therefore |
so M(y/nB7}') is bounded (independently of n). Milman’s theorem then yields
that 4/nBY (and hence B}') has (1 + €)-Euclidean sections of dimension c(e)n.

13 As Peter pointed out during the seminar, it also follows immediately by combining the lower
inequality with the Blaschke-Santal6 inequality.
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This approach fails for B}, because vr(B%,) ~ c/n, so we only obtain

7

c
M(BL) > —
(BL) > 7
which yields only that B}, has (1+¢)-Euclidean sections of dimension c(€). But
this is trivial, since if we are content with sections of constant dimension, we
can just take one-dimensional sections, which are line segments and therefore
exactly Euclidean.'*

Now, it turns out that, for symmetric K,
logn

M(Kjomn) > M(BL) > ¢/ 22 (14)

This yields that every symmetric convex body has (1 + €)-Euclidean sections
of dimension c(e) logn, which is (Milman’s improvement of) Dvoretzky’s the-
orem.

Traditionally one deduces Dvoretzky’s theorem from Milman'’s theorem not
by proving exactly that M(Kjonn) > M(BYL,), but instead by first proving the
Dvoretzky-Rogers lemma, which shows that we can trade half the dimensions
of our section for some resemblance to the cube (in the new, lower-dimensional
section). This approach resembles (14) in spirit.

The last topic of this seminar is to prove the first inequality in (14) by ex-
ploiting much of what we have proved already. (The possibility of using this
method is the concluding remark of [3].1°)

Proposition 14 If f: R™ — R is measurable and positively homogeneous (that
is, f(Ax) = Af(x) when A > 0), then

varest
)

IREEANE oo,

where vy, is the standard gaussian probability measure on R™, which has den-
sity e"¥I°/2/(271)™/2, and o is the uniform probability measure on S™'.

Proof  In brief,

[ s avnt = ot [ e 72 ax

2mm/2 g

nvol(BE)J Joo —r?/2 mim.

_ nvol(B7) n,—Tr 1
(27'[)71/2 sn—1J0 f(e)r € deG(e) (byle a )
_ nvolBY) in-1y/2p(npt j

- (2m)n/2 2 M) Sn—t 10 dot®)

14 As Sasha pointed out in seminar, the c(e) that arises this way is probably less than 1 anyway,
so the result is especially useless.
15Update: This proof was given explicitly in [16], Proposition 4.11.
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Substituting the value of vol(BY) (see page 16) and simplifying yields the de-
sired result. O

(Incidentally, note that we can compute the normalizing constant (27t)™/2

for the gaussian measure by invoking lemma 9; see page 15.)
In particular, proposition 14 and Stirling’s approximation yield

r3) 1
V(=) JRH Il dyn () ~ == JRn x|k dyn(x) -

For example, if X is a standard gaussian variable in R™, then

M(K) =

EIX| = J x| dyn (x) ~ VAM(B}) = V.

Proposition 15 If K is a symmetric convex body in R"™, then for all r € R,
‘Yn(rKlohn) < 'Yn(TB&)-

(This proposition resembles the symmetric case of Ball’s theorem (see page 3),
but for gaussian measure; we use a similar technique to prove it.)

Proof  Let (uy)7" and (ci)* be as in John's theorem. We may assume v > 0.
Then

Yn(rK) <ynl({x € R™: (Vi [(x,ui)l <1)})
e—1x12/2
JRH [(x, ui)] < 1] 7(271)11/2 dx
e~ > cilx, ul) /2
JRnV1 [(x, ui)| <1l de

m e (x,ui)z/z i
— JRn H (x,ui)| < T]i(zﬂ)vz dx

m 71:2/2 Ci
< H ( J [t < e dt) (Brascamp-Lieb; see page 5)
R

O
Corollary 16  If Kis a symmetric convex body in R™, then M(Kjonn) > M(BY).

Steven Taschuk - 2011 August 5 - http://www.amotlpaa.org/math/sem200911.pdf 24


http://www.amotlpaa.org/math/sem200911.pdf

Proof Indeed, for any symmetric convex body L,

ris)
M(L) = —2- x||L dyn(x by proposition 14
(D) ﬁr(“;‘)dmn” L dyn(x) (by prop )
= ”7%)1 [~ Yalx: |Ix||L > t)dt (distribution formula)
ﬁr("; ) JOo
g e
=77 | (I—vn(th))dt
V2T Jo
Since vy, (tL) is maximal for L = B by proposition 15, it follows that M(L) is
minimal for L = B}L. O
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