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Abstract

In this paper, we establish concavity properties of two extensions
of the classical notion of the outer parallel volume. On the one hand,
we replace the Lebesgue measure by more general measures. On the
other hand, we consider a functional version of the outer parallel sets.

Keywords: parallel volume, Brunn-Minkowski inequality, s-concave mea-
sure, Hamilton-Jacobi equation

1 Introduction

As an analogue of the famous concavity of entropy power in Information
theory (see e.g. [13], [29]), Costa and Cover in [14] conjectured that the
L power of the parallel volume |A + tBY| is a concave function, where BY
denotes the Euclidean closed unit ball.

Conjecture 1.1 (Costa-Cover [14]). Let A be a bounded measurable set in
R™ then the function t — |A + thL\% is concave on R.

This conjecture has been studied in [19], where it was shown that it is
true in dimension 1 for any sets and in dimension 2 for any connected sets,
but it is false for arbitrary sets in dimension 2 and for arbitrary connected
sets in dimension greater than or equal to 3.

The notion of parallel volume can be extended by considering more gen-
eral measures than the Lebesgue measure. An extension, provided by Borell
in |7], follows from the Brunn-Minkowski inequality, which states that for
every A € [0,1] and for every compact subsets A, B of R",

(1= XA+ AB|n > (1 - \)|A|# + A|B|. (1)



In [7], Borell defined for s € [—o0, +00] the s-concave measures, satisfying a
similar inequality as (1):

=

(L= A)A+AB) > ((1 = A)u(A)” + Au(B)%):

®

for every A € [0,1] and for every compact subsets A, B of R™ such that
uw(A)pu(B) > 0. From the Brunn-Minkowski inequality (1), the Lebesgue
measure is a %-concave measure. Details on s-concave measures are given in
the next section. The case s = 0 corresponds to log-concave measures. The
most famous example of a log-concave measure is the standard multivariate
Gaussian measure

1 lz|?
dy,(x) = —e 2 dx,
Yn () @t
where | - | stands for the Euclidean norm. These measures have particular

interests. For example, isoperimetric inequalities have been established for
the Gaussian measure dv, by Borell in [9] and independently by Sudakov
and Cirel’son in |28, which states that among sets of given Gauss measure,
half-spaces minimize the Gauss surface area. Thereafter, Kannan-Lovasz-
Simonovits in [23] formulated their famous conjecture: for the uniform mea-
sure on a convex body (which can be extended to arbitrary log-concave
measures) half-spaces are nearly minimizers. In dimension 1, Bobkov (see
[3] and reference therein) proved that among sets of given measure, half-
lines minimize the surface area. More recently, a refined statement has been
established by Cianchi etal. in [11]: in dimension n, a set of given Gauss
measure and almost minimal Gauss surface area is necessarily close to be
a half-space. This result has been extended by De Castro in [15] for all
log-concave probability measures in dimension 1.

In this paper, we pursue the study of these measures by considering the
following problem, which extends Conjecture 1.1:

Problem A. Let s € [—00,+00]. Let ji be a s-concave measure in R™ and A
be a compact subset of R™. Is the functiont — p(A+tBg) s-concave on Ry ?

Another extensions of geometric inequalities can be set up by considering
functional versions. The most famous extension of this type in the Brunn-
Minkowski theory is certainly the Prékopa-Leindler inequality (see [25], [27],
[8]). Functional versions provide new proofs of geometric inequalities and
provide new applications. Another examples of such extensions is a func-
tional version of the Blaschke-Santalo inequality and a functional version of
the Mahler conjecture (see e.g. (2], [1], [20], [21], [24]).

To do so, we consider a functional version of parallel sets A + tBY. We
set up the following problem (the notion of y-concave functions is defined in
the next section):



Problem B. Let v > —%, Let f : R® — Ry be a bounded non-negative
function and g : R™ — R4 be a vy-concave function. Let

M,y — y e _
W= s () )T and s =

f(2)>0; g(y)>0

Is the function t — [p, hp) (z)dz s-concave on R ?
For v = 0, the function hgo) is interpreted by continuity, i.e. for every
z € R™,

WO(z) = sup f@)g(y)".
z=x+ty

The Costa-Cover conjecture is a particular case of Problem B by taking
J =14, 9=1pp and v = 0. For v < 0, which extends to v = 0, the function
V = ¢7 is convex by assumption and one can naturally connect the function
hp) with the Hopf-Lax solution of the Hamilton-Jacobi equation:

n(z) = sup (f(xW v (Z ; x)) ~ (")

reR™

where for arbitrary convex function V' and for arbitrary function w,

Qu(z) = inf <u(x)+tV <22$>>.

reR”

The Hopf-Lax solution have a particular interest. For example, it can be
used to show that hypercontractivity of this solution is equivalent to get log-
Sobolev inequalities (see e.g. [6], [22]). Through Problem B, we pursue the
study of this solution by asking for concavity properties in time of the Hopf-
Lax solution of the Hamilton-Jacobi equation.

We will prove that both Problem A and Problem B have positive an-
swers in dimension 1. However, since the Costa-Cover conjecture is false in
dimension n > 2 in such a generality, we won’t expect other positive an-
swers of these stronger problems. Using the geometric localization theorem
of Kannan-Lovasz-Simonovits in [23] in the form established by Fradelizi-
Guédon in [18], we prove:
Theorem A. Let s € [—00, 1] U [1,400]. Let A be an arbitrary compact
subset of R and p be a s-concave measure in R. Then, t — u(A +tBl) is
s-concave on Ry. Moreover, for s € (%, 1) there exists a compact subset A
of R such that t + (A + tB3) is not s-concave on R .

Using a precise analysis of the Hopf-Lax solution, we prove in dimen-
sion 1 a better concavity as asked in Problem B:



Theorem B. Let v € (—1;0]. Let f: R — R4 be a Lipschitz continuous
non-negative function. Define, for every y € R, V(y) = %, with p > 1.

Then the function ¢ — [ hp)(z) dz is concave on R, where

() = sup (@) + V()7 and hO(2) = sup f(a)e VW)
z=x+ty z=z+ty
f(x)>0; V(y)>0

In the next section, we explain some notations and we present some re-
sults about s-concave measures. In the third part, we extend the classical
notion of the parallel volume by considering a general s-concave measure in-
stead of the Lebesgue measure and we give a complete answer to Problem A.
In the fourth part, we extend the classical notion of parallel sets by consider-
ing a functional version and we partially answer to Problem B. To conclude
this paper, we derive a weighted Brascamp-Lieb-type inequality from our
functional version.

2 Preliminaries

We work in the Euclidean space R", n > 1, equipped with the usual scalar
product < .,. > and the ¢4 norm | - |, whose closed unit ball is denoted by
BY and the canonical basis by (e1,...,e,). We also denote | - | the Lebesgue
measure in R™. For non-empty sets A, B in R"™ we define their Minkowski
sum

A+B={a+b;ac Abe B}.

We denote by int(A) the interior of the set A, by A the closure of A and by
OA = A\ int(A) the boundary of A.

In this paper, we only consider non-negative measures. For an arbitrary
measure u, we call (outer) parallel p-volume of a set A the function defined
on Ry by t — Vi (t) = p(A+tBY). We simply call (outer) parallel volume
if p is the Lebesgue measure.

Let us recall some terminologies and results about s-concave measures
introduced by Borell in [7], [8]. One says that a measure p in R™ is s-concave,
s € [—00, +00], if the inequality

@ =

#(1 = NA+AB) > (1= Nu(A)* + Mu(B)Y)

holds for all compact subsets A, B C R"™ such that p(A)u(B) > 0 and
for all A € [0,1]. The limit cases are interpreted by continuity, i.e. the
right-hand side of this inequality is equal to p(A)'~*u(B) for s = 0, which
corresponds to log-concave measures, to min(u(A), u(B)) for s = —oo and to
max(u(A), u(B)) for s = +00. Notice that a s-concave measure is r-concave
for all r < s.



For s < %, Borell shows that any s-concave measure p absolutely con-
tinuous with respect to the Lebesgue measure admits a ~y-concave density

function, with
s

€ [-,+od]
= _—— 007
T 1 e n’

where a function f is said to be 7y-concave, with v € [—o00,+00], if the
inequality

£ =Na+Ay) > (1= N f @) + A f(y))7

holds for every x,y € R™ such that f(x)f(y) > 0 and for every A € [0, 1].
As for the s-concave measures, the limit cases are interpreted by continuity.
Notice that a 1-concave function is concave on its support, that a —oo-
concave function has its level sets {z; f(x) > t} convex, and that a +oo-
concave function is constant on its support. For s > %, Borell shows that
any s-concave measure p absolutely continuous with respect to the Lebesgue
measure on R"™ is the Null measure.

3 The s-concavity of the parallel p-volume

In this section, we generalize the Costa-Cover conjecture in the more general
context of s-concave measures instead of the Lebesgue measure. Let us recall
the new problem:

Problem A. Let s € [—o0, +00]. Let pu be a s-concave measure in R™ and A
be a compact subset of R™. Is the functiont — p(A+tBg) s-concave on Ry ?

By the Brunn-Minkowski inequality, the n-dimensional Lebesgue measure
%—concave. Thus the problem A generalizes the conjecture 1.1.

Let a € R™. The Dirac measure dg,) is +oo-concave and we notice that
the function ¢ — ¢,y (A + tB3) is constant on its support and thus is +oo-
concave on R4, which solves Problem A for s = 4o0.

Since the function ¢t — (A + tBY) is non-decreasing, it follows that the
answer to Problem A is positive for s = —oo.

Notice that Problem A is solved for convex sets. Indeed, let A be a
compact convex subset of R™, then for every A € [0, 1] and every t1,t2 € Ry,
we get

is

p(A+ (1= Nt +M2)BE) = (1= N (A+tBE) + A+ 1BY))
> (1= Npu(A+ 1 BE)* + Ma(A + t2B5)*)<.

In the sequel, p will denote a s-concave measure which admits a density
with respect to the n-dimensional Lebesgue measure. For p # 0, one has
s < %

We first establish a preliminary lemma in dimension 1.



Lemma 3.1. Let s < 1. Let A be an arbitrary compact subset of R and p be
a s-concave measure in R. Then (Vi')* admits left and right derivatives on
R%. We denote ((VY)*)_ (resp. ((VK)®).) the left (resp. right) derwative
of (V). If s > 0, then

(V)2 = (VA
and if s <0, then

(V)DL < (VA )4
Proof. We denote 1 the density of p. Notice that for every tg > 0, the set
A+tyBj is a disjoint finite union of intervals. Then, setting A+tBs instead

of A, we can assume that A = Uij\il[ai,bi], with a1 < by < - <any <by. If
N =1, we get for every t € Ry,

b1+t
Vit = [ wla)de.
a1—t
Hence, V} is differentiable on Ry. It follows that ((V})®)_ = ((VX)*). If
N > 2, we denote t; = %, for i € {1,...,N — 1}. We notice that V} is
differentiable on Ry \ {t1,...,txy—1} and for every t € Ry \ {t1,...,tn—1},
we get

VAL =Y. Wl
a€d(A+tBY)

(VA)-(t) = > Y.

a€d(A+tint(B]))

Notice that A+ tBY = A +tint(BJ) thus (A + tB) C 9(A + tint(B3)).
Hence for every i € {1,..., N — 1}, we get

(VA)Z(t) = (VA (t).
For every t # t; and s # 0, one has
(VA ) (@) = s(VA) ()(VE)*~ (),

thus we conclude that if s > 0 then ((V})®)_ > ((V4)®)", and if s < 0 then
(V) < ((VH)®)... For every t # t; and s = 0, one has

vy~ VR
(og(VA)) () = iy
thus (log(V4)) > (log(VA)) =

Let us solve the problem A in dimension 1 for s < %



Theorem 3.2. Let s < % Let A be an arbitrary compact subset of R and
be a s-concave measure in R. Then, the function t — Vi (t) = p(A + tBj)
s s-concave on R .

Proof. Let s < % For s = —o0, we noticed above that the result holds true.
We assume —o0 < s < % We also assume s # 0, the case s = 0 follows
by continuity. Let pg be a s-concave measure on R and A be a compact
subset of R. Notice that for every t > 0, A + tB3 is a disjoint finite union
of intervals. Thus, by setting A + tB3 for arbitrary ¢ > 0 instead of A, we
can assume that A = Uij\il[ai, b;], with a; < b; and N € N*. We also assume
N > 2, otherwise A is convex and we immediately conclude. Notice that for

1
to = 5 ' sup |ai+1 — bi|,
i=1,...,N—1
then A + toB% is convex and for every t < tg, the set A + tB% is not convex.
Thus, t — po(A + tB1) is s-concave on [tg, +00).

Now, let us show that t + po(A + tB3) is s-concave on (0;ty). We
use a geometric localization theorem due to Kannan-Lovasz-Simonovits [23]
in the more precise form established by Fradelizi-Guédon [18]. We denote
K = A+tyB3, then K is a convex body. We consider the restriction of yqg
over K, then it is a finite measure that we can assume to be a probability
measure without loss of generality. For convenience, we always denote this
measure p9. We call P(K) the set of all probabilities whose support is in-
cluded in K. We have py € P(K).

Step 1: Reduction to extremal measures
Let t1,t2 € (0,t0) such that puo(A + t1B3)uo(A + t2B3) > 0. We want to
show that

1
1\s 1\s\ s
1o (A—l— t1 ;_hB%) > (/Lo(A -|-2t132) " ,uo(A —}-275232) ) (2)

which is sufficient because of the continuity property of t — u(A-+tB3). We
assume t1 < t9. We set

1
1 A+tyBl)s s
o= G (ataragy +)
2 \po(A + 11 B3)*
_ po(A + taBy)
po(A+t1B3)
Notice that 8 > 1. If B = 1, then t — u(A + tB1) is constant on [t1,t5] and
thus s-concave. We assume thereafter that g > 1. We set

and

J=1a46,81 = Blaye By

7



and

Py = {,u € P(K); i s-concave such that / fdu> 0} .

Notice that jig € Py. At last, we set

t1+1¢
@(M):a,u(A—i—hB%)—u(A%— ! 5 2B§>.

Inequality (2) is equivalent to
®(po) < 0.

We shall prove that for every n € Py, (1) < 0. By the geometric localization
theorem [18], we get

sup ®(y1) = B(v)

HEPy
where v is either a Dirac measure at a point x such that f(z) > 0, or either a

probability measure which admits a s-affine density supported on a segment
[a,b], such that [ fdv =0 and Vz € (a, b),f[x p [ dv <0.

Step 2: s-concavity for extremal measures
- We assume that v = 0, with x such that f(x) > 0. The condition f(z) >0
says that

1A+tzB% (53) > ﬂlA-;-tlB; ().

Since 3 > 1, it follows that = ¢ A + ¢; B4. Hence,

t1 + 12

P(6y) = =0z (A + B5> <0.

- We assume that v admits a density 1 y-affine with

supported in a segment [a, b, i.e. for every z in R, ¢)(x) = (mx —i—p)%l[a,b} (x),
with m and p such that for every x € [a,b], mz + p > 0. Without loss of
generality, we can assume that m = 1. We also assume that v satisfies
J fdv =0 and f[x’b} fdv <0 on (a,b). We will show that

1
1\s 1\s\ s

It will follow that
o(v) <0.



In fact, we will prove the s-concavity of ¢ — v(A +tB3) on [t1,ts] by differ-
entiation. The proof will be local on [t1,t2]. The condition f[z 1] fdv <0on
(a,b) says that for every = € (a,b)

v((A+tyBa) N [z, b)) < Br((A+t,B3) N [z, b]). (3)

If b ¢ A+t B3, then there exists x € (a,b) such that (A4t B3) N[z, b] = 0.
This contradicts (3). It follows that b € A + t;B3. For convenience, we
denote A for A + tlB%. Notice that 1 —v >0 and 1 4+~ > 0.

Case 1: The case v > 0.

Sub-case 1: The case a ¢ A.

Recall that b € A. The set A is a disjoint finite union of intervals, then we
can assume that A = Uf\gl[ai,bi]u l[an,b], witha < a; <by <---<an <b.
We denote V¥ (t) = v(A + tBj]). For t small enough, we get

N-1 ebi+t L b L
Vi) = Z/ (a3+p)“/dx+/ t(m+p)?dx
a anN—

i=1 Yt

2=

VEY(®) = 3 (i+t+p)7 +(ai—t+p)7) +(an —t+p)

1-n 1-n

1 lNil v v
VO'® = - (Z (Gitt+p) 7 —(@—t+p) )

1-n

' <w%1+t+p)7

1 1-y N
= 5 —(a1—t+p) v +
=2
1—
—(ai—t—f—p)%))

< 0.
Hence, V} is concave, which is an improvement of the result expected.
Sub-case 2: The case a € A.

We can assume that A = [a,b1]U---UJan,b], with a < by < --- < ay <b.
For ¢ small enough, we get

b1+t 1 N=1 o obi+t 1 b 1
Vi) = / (m+p)7dx+2/ (a:+p)vdx+/ t(ac—i—p)?da:
a a aN—

i—t

=2
(VEV(t) = (bi+t+p) + -+ (ay —t+p)>
al ' 1—v
VH"(t) = }y(; ((bi—1+t+p)w_(ai_t+p)y>>
< 0.



Hence, V} is concave.

Case 2: The case v < 0.
In the following, we use the notations

ai(t) = (a; —t+p)7, bi(t)=(bi+t+p)7, b=(b+p).

Notice that
0<b<apn(t)<---<bi(t) < aq(t).

Sub-case 1: The case a ¢ A.
For ¢ small enough, we get

N-1 b+t 1 b 1
i = Y [ erpias [ wepia
i—1 Jai—t an—t
N-1
aEET (Z (07 = et + 47+ - aNa)”*l)
N =1
V() = ' (bi(t) + a;(t)) + an(t)
lel
(VE)'(t) = p <Z (bi()' " —ai(t)'77) — aN(t)1‘7> :
=1

We have V¥ s-concave if and only if V¥ (¢)(V)"(t) < (1 —s)(VY)'(t)? if and
only if

-1
i —a; + —an +
(Nz: (b (t)'erl (t)’y+1) b'y+1 (t)fy 1

i=1

N-1
< <Z (bi(t) + ai(t)) + aN(t)>

i=1

For convenience, we write b; for b;(t) and a; for a;(t). In fact, we prove a
stronger inequality:

N—1 =
(3 -y er) (5 ) )

i=1 i=1

10



We prove this inequality by induction on N > 2. For N = 2, we have to
prove

(b;hLl — aA{H +pr - a%“) <b}_7 — ai_v - a§_7> <V +ad+adi (4

We get
(@) = b7 (a7 —ay ) —a (b - 5‘”)
+h(by Y —ay " —ay” 7) 1ﬂ( - 1_7) <0
1=, 1 1 1— 1—
= —ay b - ﬂ(b T+ =0 —ay )
_a§+vbi—v +a1—v( I+y 1+7) <0

and each term is non-positive.
Let N > 2. We assume that

N-1 N—-1
(Z (bfrl - a?“) + 7t a}(,“) (Z (bil_'y - ail_7> - a}v_7>

=1

and we want to show that

(i (bZH - azﬂ) + 57— 711) (i\f: <b§77 - ailﬂ> - CL}V—ZI)

i=1

Using the induction hypothesis, it is sufficient to show that

N—-1
+1 —+1 +1 1— 1— 1+ 1+
(z (77 )+ )(w i) + (4 — okt

i=1

N-1

1—v 1—v Y 1-—y _ 1—v 2 2

x(Z(bi —a; )—aN + by Nl)SbN—i-aNH.
i=1

This is equivalent to

N-1
(Z (5 =) ot N) (o7 —akh) + (o7 - i)

i=1

N-1

1—v 1—v 1—v 1+’y 1—v 1+’y 1—v

X Z(bz —a, )—aN —by anyt — N+1b <0,
i=1

11



and each term is non-positive.

Sub-case 2: The case a € A.
We have seen in case 1, sub-case 2, that for ¢ small enough

L (D
(VX)'(t) = 5 (Z (bia (8)77 = ai(t)17)> .

This quantity is non-positive. Hence V is concave.

It follows that V) is piecewise s-concave on [t1,t2]. From Lemma 3.1, we
deduce that V} is s-concave on [t1,t2]. Hence,

o(v) <0.

We conclude that V4 is s-concave on (0, ).

We have already seen the s-concavity of Vi° on [tg, +00). Once again
we use Lemma 3.1 to conclude that V{° is s-concave on R?.. Finally, by the
non-decreasing property of V4, it follows that V° is s-concave on Ry. [

Remark. The result obviously holds true if we replace the Euclidean ball by
any symmetric convex body of R. But it is not necessarily true for arbitrary
convex body B. For example, let 0 < s < %, and consider B = [0, 1],
A =10,11U2,3] and du(z) = x%l[o’iﬂ (v)dz, with v = 2. Then, p is a
s-concave measure. For ¢ € [0, %) we get

pon Y <SR 25 R 5}
VA(t)_u(A+tB)_—7+1((1+t)v +3% 2v).

Thus

VEOVE'(0) — (1= (V) (0 = = (3% -2%) >0,

Hence V' is not s-concave on Ry. For s = 0, the same example works. For

s < 0, one can take B = [~1,0], A = [0,1]U[2,3] and dpu(z) = 2711, 3 (x) dz,
with v = 727 and a sufficiently small.

We can’t use the geometric localization theorem for s € (%, 1), see [18].
In fact, for s € (%, 1), the answer to Problem A is negative in general but
under particular conditions, we can show a positive answer which improve
the concavity. First, let us show that the answer to Problem A is negative
in dimension 1 for s € (3,1).

1—
Proposition 3.3. Let s € (3,1), thus vy = 5. > 1. Let b=10(1 — 277)*1

and p be a measure such that du(x) = x%1[07b] (x)dz. We set A =[0,1]U[2,b].
Then, t — Vi (t) = u(A+ tB3) is not s-concave on R.

12



Proof. For every t € [0,1),

" T T £ =
Vi = (A+n +o7 —2-n7),
1 1
Va)'(t) = (+8)+2-1),
1 1 -
122N _ - _ -
Vi)Y' ® = (T -e-07)
Hence,
1 1y 1y 1y 142y
i I/ (1 _ BN ()2 — _ — —
VEOWZY'0) = (L= ) (VA (0P = =5 (7 (1 -27) 27 —2777),
But v > 1, thus 1 — 21_77 > 0 and since
M| 95\ T
b> | ———=—
1-2"
it follows that
VE(0)(VA)"(0) = (1= s)(V4)'(0)* > 0.
We conclude that V} is not s-concave on R. O

We denote by supp(u) the support of p and by dist(A,supp(u)€) the
distance between A and the complement of the support of u which equal to
+oo if the support of p is R.

Proposition 3.4. Let s > % Let 1 be a s-concave measure in R. Let A be
a compact subset of R such that dist(A,supp(p)©)) > 0. Then the function
t > V(t) = p(A+ tBl) is concave on [0,dist(A, supp(u)©)].

Proof. First, we assume that s = % Hence i admits a 1-concave density 1.

Then, for t € [0,dist(A, supp(u)©)) we get

N o rbitt
IACEDD W (x) dz,

i=1 it

N
(VEY () = 3" (@i + ) + v(a; — 1))
i=1
Since 1 is concave, it follows that for every i € {1,..., N}, the function

t > ¥(bj+t) + v (a; — t) is non-increasing. Thus (V)" is non-increasing. We

conclude that VY is concave on [0, dist(A, supp()©)].
Finally, if i is s-concave with s > %, then p is %—concave and we conclude
from the first part of the proof that V}" is concave on [0, dist(A, supp(u)©)].
[
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We finish the study in dimension 1 with the 1-concave measures. We
assume that p is 1-concave. Hence,

Ve € R, du(r) = Cliyy(z)dr

with C' > 0 is a constant and [a,b] an interval of R, with a < b. Then it
follows by a direct computation that ¢ + p(A + tBa1) is 1-concave on R.

Now we study the problem A in dimension n > 2. It was shown in [19]
that the Costa-Cover conjecture 1.1 is false in dimension n > 2, and thus the
answer to Problem A is negative in general. Let us recall the counterexample
in the following remark:

Remark. Let n > 2. We set A = B} U {2e;}. Then, the function V4(t) =
|A+ tB%| is not 1-concave on Rj.

Proof. For every t € [0, 3), we get
|A+tBy| =|By U{2e1} +tBy| = |By + tBy| + |tBy| = |By|(1 + )" +t").

Since the %—power of this function is not concave (it is strictly convex), V4

is not %—concave on Ry forn > 2. O

This could appear surprising since we get positive results in dimension 1
with the geometric localization theorem. In general, this localization theo-
rem is used to reduce a n-dimensional problem to dimension 1 (see e.g. [17]
and references therein). Let us explain why we can’t exit from dimension 1
here. The reduction done in dimension 1 with localization works the same
way in dimension n and we get the following equivalence for every compact
set A of R™:

i) V}f is s-concave for every pu s-concave.

ii) V¥ is s-concave for every v s-affine on a segment [a, b].

However, ii) is not true in dimension n > 2 since we can construct an explicit
counterexample to show that in fact the function t — [(A + tB) N [a, b]|1
is not continuous and hence not s-concave. For example, consider A =

{(0,0)y U{(3,0)} U{(x,1); 2 € [1,2]} and [a, b] = {(x,0); 2 € [0, 3]}.

In [19], it was shown that in dimension 2, ¢ — |A + tB3| is -concave on
R, if A is a connected subset of R?. However, the next proposition shows
that this is false in the general case of s-concave measures.

Proposition 3.5. In dimension 2, there exists a connected set A and a

%-concave measure p such that t — u(A + tB3) is not %-concave on Ry

Proof. We set du(z) = 1p2(z)dz, where B? denotes the unit ball for the

6% norm. Hence, p is %—concave. We construct the points B = (—1,0),
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= (=0.5,—-0.5), D = (0.5,0.5), E = (0,1), F = (=2,0), G = (0,-2),

C
H=(0,-1),I=(2,0), J=(1,0). We set

A = conv(BCDE) U[FB|U[FG]U[GH|U[GI|U[LJ].
Then A is connected and for every ¢ € [0, £], we get

V2

VE() = (A +tBY) = -+ Vot + gt2.
It follows that B
<\/le‘> (0) > 0.
We conclude that t — u(A + ¢B3) is not i-concave on R . O

Remark. Notice that we can adapt the counterexample of Proposition 3.5
to show that there exists, in dimension n > 2, a s-concave measure u such
that for every r € (—o0; s) there exists a compact connected subset A of R™
such that t — p(A + tBY) is not r-concave on Ry.

Question. Let u be a s-concave measure in R? and A be a compact set
in R, Is the function u(A + tB3) s-concave for the t’s such that the set
supp(p) N (A + tB3) is connected ?

4 Functional version

In this section, we set the Costa-Cover conjecture into a functional version.
Let us recall the problem:

Problem B. Let v > —%. Let f : R®™ — Ry be a bounded non-negative
function and g : R™ — Ry be a vy-concave function. Let

M,y — v Ty —
WP = s (@) )T and s =g

f()>0; g(y)>0

Is the function t — [g., hp) (2) dz s-concave on Ry ?
For v = 0, the function hio) is interpreted by continuity, i.e. for every
z € R",
h(o) _ t
i (2) = sup f(z)g(y)".
z=x+ty
Let us notice that the problem B is a functional version of the Costa-
Cover conjecture 1.1. Indeed, let A be a non-empty compact subset of R™.

By considering f = 14 and g = 1pp, we get

1 ifzeAandye By
1A($)133 (y) = { 0 otherwise
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so for every z € R”, hﬁo)(z) = latsnp(2). Then,

/ WO (2)dz = |A+tBY|.

As in section 3 where Problem A was solved for convex sets, the next
proposition shows that Problem B is solved for y-concave functions, as it is
natural to expect.

Proposition 4.1. Let v > —%. Let f,g : R" — Ry be two ~y-concave

functions. Then the function t — f]Rn hp) (z)dz is s-concave on Ry, where

M.y — ¥ 5 __ 7
hy"(2) Su (f(@)+tg(y)")7 and s=7— "

f(2)>0; g(y)>0

Proof. For convenience, we denote hy = hp). Let A € [0,1] and t1,t2 € Ry
We want to show that

/Rn h-Nt+at2 2 <(1 — ) (/nhtl)sﬂ (/ht>>

From the Borell-Brascamp-Lieb inequality [8],[10] (dimensional Prékopa’s
inequality), it is sufficient to show that

2=

Vy1,y2 € R hiiony ae (L=Ny1+Ay2) = (1= Ahe, (y1)7 + Ay (y2)7)

Let y1,y2 € R™ and A € [0,1]. We write for i € {1, 2},

2=

A &
) = sup () +ig)") = sup () +ag (UE))
yi=r+t;y zeRn ¢

Let x1,x2 € R™ such that

‘ yi— i\ \ "
Vi€ {12} he(yi) = | fla)" +tig | = :
We denote

h= h(l—)\)t1+/\t2((1 —ANy1 +Ay2) and t=(1—N)t; + Ata.
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We get

h = sup (f(x)’yﬂg((l_A)yl+kyz—x>7>i

mERn t

v

1
y1 + Ay2 — (1 — Nz + )\562)>7> kL
t

<f((1 N1+ Aa) 4 tg ((1 —Y

1
(1=Ntry1 —x1  AMaya—x2\ "\
— A Y t _
<f Az + Axe)” + g( ; 0 + ; 5

1
_ Y _ NS
+Af(.7}2> (1_)\)tlg<y1 - x1>+)\t2g<y2 t2$2> >’Y

= (1= Mhsy (y1)7 + Mty (y2)7) -

4w

O

Borell showed in [8] that if f: R™ — Ry is S-concave and g : R" — R
is y-concave, then fg is a-concave for every «, 3,7 € RU {+o0} such that
B+~ >0 and % + % = é A generalized form of Proposition 4.1 follows:

Proposition 4.2. Let v > —%. If a measure y has a B-concave density,

with B > —, and if f,g : R" — Ry are two ~y-concave functions, then
t Jon hp)(z) dp(z) is s-concave on Ry, with s = %, where % + % =1

Before starting the study of Problem B for general function f, let us rely
hf’) with the Hopf-Lax solution of the Hamilton-Jacobi equation. Since by
assumption g is y-concave, hence for v € (—%; 0), g7 =V, with V' a convex

function, which extends to v = 0. It follows that

h(z) = sup (f(x)utv <ztx>>i (Q (s ))i

reR”™

where for arbitrary convex function V' and arbitrary function wu,

OV u(z) = inf <u(:v) itV <z - w)) .

lim M = +o0.
|z|=+o0  |2]

We assume that

For Lipschitz continuous function u, it is known (see e.g. [16]) that QEV)
is the solution, called Hopf-Lax solution, of the following partial differential
equation, called Hamilton-Jacobi equation:

{ Sih(t,2) + V*(Vh(t,2)) =0 on (0,+00) x R"
h(t,z) = u(z) on {t =0} x R" °
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where V* is the Legendre transform of V' defined on R™ by

Vi(y) = seuIRg(< xz,y > —V(x)).

It is shown in [16] that if w is Lipschitz continuous on R™ then ng)u is
Lipschitz continuous on [0, +00) xR™. However, for arbitrary convex function
V,t— ng)u is not necessarily continuous on 0.

Let us show partial positive answer to Problem B in dimension 1. In
fact, in dimension 1, we can improve the concavity:

Theorem 4.3. Let v € (—1;0]. Let f : R — Ry be a Lipschitz continuous
non-negative function. Define, for every y € R, V(y) = %, with p > 1.
Then the function t — fR hp)(z) dz is concave on Ry, where
h(V) _ LI Ve i d h(o) _ —tV(y)
¢ '(z)= sup  (f(x)"+tV(y))" and h;"(z) = sup f(x)e :
z=x+ty z=x+ty

f(x)>0; V(y)>0

Proof. We denote for t € Ry,

We assume v # 0, the case 7 = 0 follows by continuity. For p = 1, the
function F' is constant. We then consider p > 1. We have seen above that

W@ = (1)

For convenience, we set h(t,z) = ng) f7(z) and B/ = % g. Under regularity
assumption, we get by a direct computation that

Pt = [ v ()T,
P =1 [ eyonpn' 150 [ onmt

We assumed that V(u) = %. Hence V*(u) = %, with %—i— % =1 It
follows that

1 o 11—y [ (W) 1=
F”t:/h”h’2q2hw+ / h .
Q v Jr (%) v Jr

Integration by parts gives

1/h”(h,)2q_2hl'vw :_2(‘7_2/h//(h/)Qq—th,fY _ 1_27/(h,)2qh1'y%'
v JRrR ¥ R ~y .
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Then

2q_ 1 / h/l(h/)2q—2h1777 — _1 _27 /(hl)Qthf’Y‘
R R

Y v
Finally,
1 _ —
F//(t): _ 27(q_1)2/(hl)2qh172’y SO
v R
We conclude that ¢ — [ hp) (z)dz is concave on R . O

Question. Problem B is open in dimension 1 for arbitrary ~y-concave func-
tion g.

5 Links with weighted Brascamp-Lieb-type inequal-
ities

2=

Recall that for v < 0, hl@ (z) = (Qﬁgw)f”(2)>

function V' and arbitrary function wu,

QW u(z) = inf (u(x) itV (Z - x)) .

Proposition 5.1. Let v € (—1,0) and s = ﬁ Denote V.= g7. The

function F : t — [g, hgy)(z) dz is s-concave if and only if

, where for arbitrary convex

v [ < (Hess QM )V ), (Vv ) >
Var, (G) < T / ng)fv dp
2
Y—S
R </ Gdu) ’
where W) . »
du(z) = L) (Q(Z))j dz and G = —V*(v(g)t ).
J@Qy )~ il

Proof. To prove the s-concavity of the function F : ¢ — [o, hp)(z) dz, it is
a natural idea to proceed by differentiation. We have seen above that

W) = (@)

where for arbitrary convex function V' and arbitrary function u,

Qu(z) = int <u(w)+tV <Z;$)>

zeR™
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For convenience, we set ¢ = f7 and Q; = ng). Under regularity assumption,
we get by a direct computation

0 1 1y

it ==V (V@) (@i9) T
0? 1y
Sl = 2 < (HessQu)(VV')(VQu). (VV)(VQio) > (Qu) 5

+17_27<v*<vczt¢>>2<qzt¢>1‘3"-

Thus the function F is s-concave if and only if F(¢)F”(t) < (1 — s)F'(t)? if
and only if

Var,(G) < ——2 /<(HeSSQt¢)<VV*)(VQt¢>7(VV*)(th¢)>d'u

11—~ Qi
2
v—s
T </ Gdu) ’
where )
(Qio(2))7 V¥ (VQi9)
dp(z) = ——*-dzand G = —————=.
(@) @o

O]

_ P

Remark. For v = 0 and V(u) = -, we get that ¢t — [p, hﬁo)(z) dz is
log-concave if and only if

Var#(\VQtQS]Z) < 4/ < (Hess Qip)VQid,VQip > dp,

where ¢ = —log f and Or0)
e wtP\®

:Wdz

dp(z)
Question. For which functions u the following inequality holds?
Var,(|Vul?) < 4/ < (Hessu)Vu,Vu > dp

where
efu(z)

du(z) = Tou dz.

From Proposition 4.1, if f is y-concave then the inequality of Propo-
sition 5.1 is true and we get the following weighted Brascamp-Lieb-type
inequality by tending ¢ to O:
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Corollary 5.2. Let v € (—%,O) and s = 1+7W. For every V,¢ : R — R,

convex such that lim,|_, . V(2)/2 = +oo, we get

7y < (Hess$)"'VG¢, VG > v —s 2
Vam(G)S—l_v/ 3 d#+1_7</Gdu> , (5)

1
where dp(z) = 27E) 4y and G = Y9

We reproved a result of Bobkov and Ledoux in [5] (for a smaller class of
function G) who used the same idea since the inequality (5) is derived from
the Borell-Brascamp-Lieb inequality (dimensional Prékopa inequality) but
using a more suitable function instead of the Hopf-Lax solution we used. In
fact, Bobkov and Ledoux already noticed in [4] that one can deduce the clas-
sical Brascamp-Lieb inequality from the classical Prékopa inequality (corre-
sponding to the log-concave case). This idea has been explored by Cordero-
Erausquin and Klartag in [12] where they showed that in fact the converse
is true, i.e. we can derive the Prékopa inequality from the Brascamp-Lieb
inequality. More recently, Nguyen in [26] generalized the work of Cordero-
Erausquin and Klartag in the case of v-concave measure (even for v > 0)
and improved the Brascamp-Lieb-Type inequality of Bobkov-Ledoux (in-

equality (5)).
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