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Thin-shell concentration for convex measures

Matthieu Fradelizi, Olivier Guédon and Alain Pajor

Abstract

We prove that for s < 0, s-concave measures on R" satisfy a
thin-shell concentration similar to the log-concave case. It leads to a
Berry-Esseen type estimate for most of their one dimensional marginal
distributions. We also establish sharp reverse Holder inequalities for
s-concave measures.

1 Introduction
For any subsets A, B C R", the Minkowski sum is defined by
A+B={a+b:a€cAbec B}
Let s € [—00,1]. A measure pu on R” is called s-concave whenever
(L= NA+AB) = (1= Nu(A)* + Au(B)*)",

for every A € [0, 1] and every compact subsets A, B C R" such that u(A)u(B) >
0. When s = 0, this inequality should be read as

5((1= NA+AB) = u(A)u(B)
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and it defines p as a log-concave measure. When s = —oo, the measure is
said to be convex and the inequality is replaced by

(1= N\)A+ AB) > min (u(4), u(B)).

Notice that the class of s-concave measures on R” is decreasing in s so
that any s-concave measure is a convex measure. Any s-concave measure
with s > 0 is log-concave and the thin-shell concentration for log-concave
measures has been studied in [16], (17, [19] 22] 23]. The purpose of this paper
is to prove a thin-shell concentration for s-concave measures in the case s < 0,
which we consider from now on. By measure, we always mean probability
measure.

The class of s-concave measures was introduced and studied in [10} 1],
where a complete characterization was established. An s-concave measure is
supported on some convex subset of an affine subspace where it has a density
(see Section 2] for more details). When the support of an s-concave measure
1 generates the whole space, we say that p is full-dimensional.

A random vector with an s-concave distribution is called s-concave. The
linear image of an s-concave random vector is also s-concave. We say that
a random vector is full-dimensional if its distribution is full-dimensional. It
is known that any semi-norm of an s-concave random vector with s < 0
has moments of all order p € (0,—1/s) (see [10] and [I]). The Euclidean
norm of an s-concave random vector X has a finite moment of order 2 if
and only if s > —1/2. Since we are interested in comparison of moments of
the Euclidean norm with the moment of order 2, we will always assume that
—-1/2<s<0.

Let n > 1 be an integer. The Euclidean space R" is equipped with its
Euclidean norm | . |5 and its scalar product (., .). Its unit sphere is denoted
by S™~! and its unit ball by By. We say that a random vector X is isotropic
if EX = 0 and for every § € S" ! E(X,0)?> = 1. Observe that if X is an
s-concave full-dimensional random vector and —1/2 < s, we can always find
an affine transformation A such that AX is isotropic.

Let p € R and X € R™ be a random vector. Assume that |X|, has
finite moments of order 2 and p with the convention that (E|X|5)Y/? =
exp(Eln | X|s) for p = 0. We define

ay(X) = ‘<E|X BV ‘

(EIXB)2

Our main result is the following



Theorem 1. Let r > 2. Let X € R" be a full-dimensional (—1/7)-concave
random vector.
If X is isotropic, then for any p such that |p| < cmin(r,n'/3), we have

Clp—2 Clp—2/\*°
0, (X) < Ip \+( Ip I) ’

r nl/3

where C' and ¢ are universal constants.
In the general case (when X is not isotropic), let A be an affine transfor-
mation such that AX is full-dimensional and isotropic. Then for any p € R

. 1/3
such that |p| < ¢min (r, ”AHQ/SHW» we have

_ _ —111\2/3\ 3/
§C|P 2|+<C|p 2|([[AIA™H) ) |

r nl/3

ap(X)

where C' and ¢ are universal constants.

We also show (see Remark [I5]) that for » > n++/n, the estimate of a,(X)
in Theorem [I] can be improved and recovers the estimate of the log-concave
case from [19].

To present the connections between moment inequalities, concentration
in a thin-shell and the Berry-Esseen theorem for one dimensional marginals,
let us introduce some notations.

Let X € R™ be an isotropic random vector. Thus E|X|3 = n. Define
£(X) to be the smallest number € > 0 such that

(5 -121) s

If e(X) = o(1) with respect to the dimension n, we say that X is concentrated
in a thin-shell. This is the usual jargon of the subject. More rigorously, it
suggests that we are considering a sequence of random vectors (X,,) with
X,, € R™ and that ¢(X,) = o(1) as n goes to co. It was shown in [2] (see
also [I3] [14]) that if an isotropic random vector X uniformly distributed on a
convex body in R™ is such that (X)) = o(1), then almost all one dimensional
marginal distributions of X satisfy a Berry-Esseen theorem. More generally,
let X € R™ be an isotropic random vector, it was proved in [7] that

ou (9 € §": sup [P((X,0) < 1) — &(t)] > 4=(X) + 5) < apfie-end®

teR



where o,,_; denotes the rotation invariant probability measure on the unit
sphere S"1, @ is the standard normal distribution function and ¢ > 0 is
a universal constant. It is worth noticing that the result from [7] does not
assume log-concavity. Assuming only that X is isotropic, we get that if (X))
is o(1) then almost all the one dimension marginal distributions of X are
approximately Gaussian. The fact that indeed for all log-concave random
vector (X)) = o(1) was proved later in [22, [I7] and the best estimate at this
date [19] is that
£(X) = O(n~Y8logn).

Now let p > 2 and assume that X is isotropic and that |X|, has a fi-
nite moment of order p. Then ¢(X) is o(1) if and only if a,(X) is o(1), see
Remark [ below. Hence Theorem [I] ensures that if  — 400 with the dimen-
sion n then any isotropic (—1/r)-concave random vector satisfies a thin-shell
concentration and therefore almost all its one dimensional marginals verify
a Berry-Esseen theorem. As a matter of fact, this condition on r is neces-
sary. If r is fixed and does not depend on the dimension n, Proposition
gives an example of an isotropic (—1/r)-concave random vector X € R”
which does not satisfy a thin-shell concentration. Remark [6] also shows the
asymptotic sharpness of Theorem [I] since for this example, for a fixed p > 2,
a,(X) > C(p — 2)/r for r and n large enough, where C' > 0 is a universal
constant.

To build the proof of Theorem [II we need to extend to the case of s-
concave measures several tools coming from the study of log-concave mea-
sures. This is the purpose of Section 2 Some of them were already achieved
by Bobkov [§], like analog of the Ball’s bodies [5] in the s-concave setting.
Some others were also noticed previously (see e.g. [§], [1]) but not with the
most accurate point of view. These new ingredients are analog to the results
of [12] in the log-concave setting and are at the heart of our proof. As in the
approach of [16] or [19], an important ingredient is the log-Sobolev inequality
on SO(n). Tt follows e.g. from the work of Bakry and Emery [4] and the
calculus of the Ricci curvature of SO(n) (see [21, Formula (F6)] for example)
that for any Lipschitz function f : SO(n) — R (see sections B and @ for
definitions)

E(f(U)log f(U)) — Ef(U)log(Ef(U)) < %E (IVieg fF(U)IPF(U)),  (2)

where U is uniformly distributed on SO(n). It allows to get reverse Holder
inequalities (see inequality (15) in [16]): for every f: SO(n) — R, let L be
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the log-Lipschitz constant of f (that is the Lipschitz constant of log f), then
for every ¢ > r > 0,

clL?
ELFOI < e (S (0 -1)) BAOI Q
where U is uniformly distributed on SO(n).
Let X be a (—1/r)-concave random vector in R™ with full-dimensional
support and distributed according to a measure with a density function w :
R" — R,. For any linear subspace F, denote by Pg the orthogonal projection

onto E and for any x € E denote by

meu(e) = [ wl)dy

the marginal of w on E. Given an integer k between 1 and n, a real number
p € (—k,r), alinear subspace Fy of R™ of dimension k and 6y € S(Ey), where
S(Ep) denotes the unit sphere of Ej, we define the function hy, : SO(n) —
R+ by

higla) = 1571 [ () (4)
0

for every u € SO(n), where |S*~1| denotes the area of the sphere.
Following the approach of [23| [16], we observe that for any p € (—k,r)

L((p+n)/2)T(k/2)
L(n/2)T((p + F)/2)

where U is uniformly distributed on SO(n). In view of (&) and the definition
of hyp, we notice that it is of importance to work with family of measures
which are stable after taking the marginals and it is clear from the definition
that for any subspace F, if X is (—1/r)-concave, then PgX is also (—1/7)-
concave.

In the next section 2, we first introduce more notation and recall im-
portant facts concerning convex measures. Then we give an example of an
isotropic (—1/r)-concave random vector X € R™ that does not satisfy a thin-
shell concentration, when r is fixed with respect to the dimension. Finally,
we extend to the case of s-concave measures several tools coming from the
study of log-concave measures that will be essential in the proof of Theorem
@ Section [l is devoted to the proof of Theorem [Il Some of the results of

E|X|; = Bl p(U), ()

bt



these two sections are either classical or variation of known results; their
proofs are shifted to the appendix.

Acknowledgement. We deeply and warmly thank the referee for his
constructive comments on the first version of the paper. It forced us to
clarify several main points and we hope that it improved the presentation of
the paper.

2 Preliminary results for s-concave measures

We first recall some properties of s-concave measures and their relation to
[-concave functions.

The class of s-concave measures was introduced and studied in 10}, [11],
where the following complete characterization was established. An s-concave
measure p on R™ is supported on some convex subset of an affine subspace
where it has a density. When this subspace is the whole space, we say that p is
full-dimensional. In this case, its density w is S-concave with 5 = s/(1—ns).
Recall that a function f : R — R, is called $-concave whenever

FA=Nz+My) > (1= N f(x)° + )\f(y)ﬁ)l/ﬁ

for every A € [0,1] and every z,y € R" such that f(z)f(y) > 0, where the
right hand side is replaced by f(x)'~*f(y) for 8 = 0. Note that when 5 < 0
which will be the case below, S-concavity means that f? is convex on its
convex support {f > 0}.

We will use a similar language for probability measure, random vector
and function which are related here as distribution, law of a random vector
and density of probability. It is important to remember that when X € R"
is (—1/r)-concave full-dimensional, then the result recalled above states that
its distribution has a support that generates R™ and has a density which is
(—1/(n + r))-concave.

Recall that for every 2 > 0, I'(x) = [;° u* e~ du and for every x,y > 0,
B(x,y) = fol w1 — )t du = [T ut (u+ 1) @) du.

The following inequality of Paley-Zygmund type is well known.

Lemma 2. Let 2 < p < s. LetY be a non-negative random variable with

finite s-moment. Then for every 0 < t < (EYP)YP we have

EY? — ¢ s/(s—p)
PY >t) > —— .
v 20> (Goyapr)



Proof. Using Holder inequality, we have
EY? = EYply<t + EYP]—th S tP -+ (Eys)p/S]P)(Y 2 t)l—p/s.

EYP —¢p s/(s—p)
Py >t) > | ———— )
20> (Goyapr)

Proposition 3. Let 2 < p < s. Let X € R" be an isotropic random vector
such that | X |y has a finite s-moment. Then

(X)) [ pay(X)/2 \TET A3
mm( ,(( T ) ) <e(X) < ((ap(X)+1)P —1)7".

Thus

O

2 as(X)+1

Proof. Let ¢ > 0. Applying Lemma2to Y = |X|o/(E|X|2)/?,t =+ 1 and
noticing that EY? = (o, (X) + 1)?, EY® = (as(X) + 1)%, we get that

(1) (S0

whenever 0 < € < a,(X). Since forp > land z >y > 1, 2P —y? > p(z —y),

we have
P <$ > 1+g) > C%)S/(H)-

| X2 pay(X)/2
Pl—=r—7m>1 e ANl Sl
(@ >1+9) > (o 11
whenever 0 < € < a,(X)/2. The left-hand side inequality follows.
Since for ¢ > 1, |z — 1] < |27 —1| for every z > 0, Markov inequality gives

X1, X3 E | !
(e 2) =P ([ 20 =5

To conclude the right-hand side inequality, take ¢ = p/2 and observe that
| XT3
(E[X[3)7/

Therefore

:

2

E‘ — 1| = (agg(X)+ 1)1+ 1—=2(0g(X)+1)7 < (crgq(X) +1)*—1.




Remark 4. Let 2 < p <s. Let X € R" be an isotropic random vector such
that | X |y has a finite s-moment. Proposition [3 shows that (X)) is o(1) if
and only if a,(X) is o(1) when n — oco.

Now we estimate ¢(X) for an example which shows that an isotropic
(—1/r)-concave random vector X € R™ may not satisfy a thin-shell con-
centration. In the proposition below, the notation lim refers to the limit
inferior.

Proposition 5. Let r > 2. There exists a sequence (X,), of isotropic
(—1/r )-concave random vectors X, € R™ such that

lim e(X,) = ¢(r) >0,

n—o0
where ¢(r) > 0 depends only on r.

Proof. Let r > 2 and 2 < p < r and let X,, € R" be an isotropic random

vector with density
C1

fn,T(x) = (1 +C2‘x|2)r+n’

where ¢; and ¢y are normalization factors. From [10) 11], such a random
vector is (—1/r)-concave. An immediate computation gives that

i () ()

For fixed r and 2 < p < r, we have
P\1/p _ 1/p . —1/2
e EIX 7~ \ T o)

and by the strict log-convexity of the Gamma function, we have

E| X, |B)Y/P
lim (a,(X,)+1)= lim (E|Xn])

—>1
n——+oo n——+00 (E|Xn|%)1/2 >

As a consequence for any 2 < p < r, lim,_,; o o, (X,,) > 0.
Now let 2 < p < s < r. From Proposition B we get

. (X)) [ pap(Xa)/2 \TETP
nl_l)_rfooe(Xn) > lim min ( 5 <(Oés(Xn) " 1)p> ) >0. (7

8



Choose p = (2+7r)/2 and s = (p+7)/2 for which 2 < p < s < r and note that
the right hand side term in equation ([7]) depends only on r. This concludes
the proof.

]

Remark 6. Let 2 < p <7 and let r — co. Applying Stirling formula in (@)
when r — 00, a calculation gives that

lim o Tim a,(X,) = (p —2)/2.
This asymptotic estimate shows that for a fired p > 2 and r and n large

enough, then a,(X,) > C(p —2)/r where C > 0 is a universal constant.
This proves the sharpness of Theorem [l under these conditions.

We now prove some inequalities for s-concave measures that will be useful
tools in the next section.

Theorem 7. (1) Let f : [0,00) — [0,00) be a measurable function such that

| fllooc > 0. Then
0o 1/p
p—1 d ~
w( [ )

s non-decreasing on its domain of definition.
(2) Let « > 0 and f : [0,00) — [0,00) be (—1/a)-concave, continuous
and integrable. Define Hy : [0,) — Ry by

;/Jrootp_lf(t)dt forO<p<a
H(p) = B(p,a—p) Jo

f(0) forp=0.
Then Hy is log-concave on [0, ).

The proof of the first part may be treated as in Lemma 2.1 in [25] and
the proof of the second part is identical to the well known (1/n)-concave case
[12]. We postpone the proof of Theorem [7] to the appendix.

We present several consequences of this result such as some reverse Holder
inequalities with sharp constants in the spirit of Borell’s [12] and Berwald’s
[6] inequalities.



Corollary 8. Let r > 0 and pu be a (—1/r)-concave measure on R™. Let
¢ : R" — Ry such that {¢ > 0} is convex and ¢ is concave on {¢p > 0}.
Then the function

! P r r
m/?b(f) dp(z) for 0 <p<

n({g > 0}) forp=0

p =

is log-concave on [0,71).
Moreover, if u({¢ > 0}) > 0 then for any 0 <p < g <,

qM Ha (¢B(q,r — q))l/q PM 1/p
(Rﬁwwﬂq¢>0ﬂ) fE@B@J—pW”<Gw¢@)uG¢>OH) '

Proof. By the concavity of ¢, for every u,v > 0 and every A € [0, 1]

(I=M{d>u}t+Mod>v}C{p>(1—=Nu+ v}

By the (—1/r)-concavity of u, the function f(¢t) = u({¢ > t}) is (—=1/r)-
concave and it is clearly continuous on R, . Observe by Fubini that for any
p>0,

[ staran - | o pwa

The result follows from the part (2) of Theorem [l The moreover part follows
from the log-concavity since then p + (H;(p)/f(0))'/? is a non-increasing
function. 0

The second corollary concerns the function hy, defined in ().

Corollary 9. Let r > 0 and v € SO(n). For any (—1/(r + n))-concave
function w : R — R, and any subspace Ey of dimension k < n, the function

hk,p(u)
B(p+ k,r —p)

forp>—k+1
p =

|Sk_1|7ru(EO)w(O) forp=—k+1

is log-concave on [—k + 1,7).

10



Proof. Since w is (—1/(r 4+ n))-concave, we note that ¢ — 7y (g,)w(tu(by)) is
(—1/(r 4+ k))-concave and it is clearly continuous on R;. Theorem [1 proves
the result. O

We finish with some geometric properties of a family of bodies introduced
by K. Ball in [5] in the log-concave case.

Corollary 10. Let a > 0. Let w : R" — Ry be a (—1/«a)-concave function
such that w(0) > 0. For 0 < a < « let

K (w) = {x € R™: a/0+°o £ o () dt > w(O)} |

Then for any 0 < a <b < «

1_1

M a” b " " (bB(b,a—b))l/b .
(foe) " o) € Kitw) € e = Rt

Proof. Notice that the sets K, are star-shaped with respect to the origin,
that is for every x € K, and every X € [0,1], A\x € K,. The radial function
of K, is

o (@) = sup{r : 1w € Ky} = <a /0 - 1“;]((““))&)(1.

For any x € R", let f be the continuous (—1/a)-concave function defined

on R* by f(t) = w(tx)/w(0). By (1) of Theorem [7, the function a
( o0 qa- 1”]}(”t ) is non-decreasing. The left hand side inclusion follows.

Moreover, from (2) of Theorem [7 the function H; : [0,«) — R. is log-
concave on [0,«) with Hy(0) = 1. For 0 < a < b < «, we have thus
H(b)Y* < Hy(a)/*. The right hand side inclusion follows. O

3 Thin shell for convex measures

The purpose of this section is to prove Theorem [Il We follow the strategy of
the log-concave case initiated in [22, 17, 23] and further developed in [16] [19].
The support function hg of a non-empty compact set K C R" is defined by

V0 € R", hg(0) =sup (x,0).

zeK

11



To any random vector X in R™ and any p > 1, we associate its Zl‘f -body
defined by its support function

Y0 € R,y iy (0) = (E(X,0)7)"".

When the distribution of X has a density g, we write Zf(g) = Z(X).
Extending a theorem of Ball [5] for log-concave functions, Bobkov proved in
[8, Remark 2.6] (see also [15, Theorem 3.1]) that if w is (—1/(r +mn))-concave
on R™ such that w(0) > 0, then

K,(w) is convex and compact for any 0 < a <r+mn — 1. (8)

In the case of log-concave measures [26], 27, [19] 20], several relations between
the Z " bodies and the convex sets K, are known. We need their analogue in
the setting of s-concave measures for negative s. We start with two technical
lemmas. We postpone their proofs to the appendix.

Lemma 11. Let x,y > 1, then

T T

< (zB(x,y))"* < C

C )
T+ r+y

(9)
where ¢, C' are positive universal constants. Moreover, for k,r > 1, the ex-
tension by continuity at 0 of the function p — % log BEPTP) 4o differentiable

B(k,r)
on [—(51), 5] and satisfies

d (1. B(k+p,r—p) 1 1
< — (-1 < 1
O_dp<p0g B(k,r) _7’—1+/€—1 (10)

fO’I"p S [_(%)7 %1]

In this paper, we use the notion of geometric distance between sets, de-
fined for every compact subsets K, L C R" containing 0 in their interior
by

d(K, L) = inf{tg/tl L C K Ctol,ty,ty > O}

Let n > 1, 7 > 2 and w be the (—1/(r +n))-concave density of a probability
measure g on R™. Then by Corollary [§ and Lemma[IT], for 1 < p < g <r-—1,
one has

Zw) c 2 (w) c 2 ( inf pu({z: (2,0) > 0})>q_” 7+ (w).

p gesn—1 p

12



Fix # € S" ! and define F(t) = p({z : (x,0) < t}), for t € R. One has
Je tF'(t)dt = [5.(z,0)w(x)dr = 0 and F is (—1/r)-concave. Using Jensen’s
inequality, we get

F<t>1—%r°° U

1-1 1-—1

F(0) r =F (/RtF’(t)dt)_% < /RF(t)—iF’(t)dt =

Hence p({z : (z,0) > 0}) > (1—1)" > 1/4 for r > 2. We have recovered
here in a simple way a Griinbaum’s type inequality for convex measures due
to Bobkov [8 Theorem 5.2]. We deduce that, for 1 <p < g <r—1,
q q
Z;(w) C Z;(w) C C;Z;(w) and d(Z;(w), Z;(w)) < C]—D. (11)
Lemma 12. Let r, m and p be such that m is a positive integer, r > m + 1
and =5 < p <r—1. Let F' be a subspace of R" of dimension m and let g

be a (—1/(r + m))-concave density of a probability measure on F such that
Jrxg(x)de =0. Then we have

d(Km+p(g)7 Zrzax(m’p) (g)) S C?
where ¢ is a universal constant.

As in [19], an important ingredient in the proof of the thin-shell concen-
tration inequality is an estimate from above of the log-Lipschitz constant of
the map on SO(n) : u — hg,(u). Let M, (R) be the set of square n x n
matrices. We equip

SO(n) = {u € M,(R) : v'u = Id,det(u) = 1}

with its standard invariant Riemannian metric, which we specify for concrete-
ness on 173SO(n), the tangent space at the identity element Id € SO(n).
Since u'u = Id, this tangent space may be identified with the set of anti-
symmetric matrices {B € M,(R) : B' + B = 0}. We define the scalar
product (B, B) = str(B'B) on T;4S0(n).

Proposition 13. Let n > 1, r > 10 and w be the (—1/(r + n))-concave
density of a probability measure on R™ such that fRn zw(z)dr = 0. Let k
be an integer such that k > 2, 2k —1 < n and 2k < r. Let p such that

13



—g <p <r—1. Denote by Ly, the log-Lipschitz constant of the map on
SO(n) : uw hyp(u). Then

Lip < Cmax(k,p)d(Z7F

max(k,p)

(w), By),
where C' is a universal constant.

Proof. For any subspace F of dimension m, the marginal 7p(w) is a (—1/(r+
m))-concave function on F and from (R)), for any a € [0,7 +m — 1], we
associate the convex body K,(mr(w)) in F. Then the proof of Theorem 2.1
in [19, section 2.2] gives the upper bound:

Lyp < max{(m + p) d(Kmp(1e(w)), B2(F))}

over all subspaces F' of dimension m = k, k + 1,2k — 1, where By(F)) is the
Euclidean unit ball in F'. By assumptions on k, we get that for these values
ofm,m<2k—1<nandr>2k>m+1and p>—k/2> —m/2. Hence
from Lemma [I12] we have

A(Kopip(7r(w)), Ba(F)) < ¢ d(Z i ) (TP (w)), Bo(F)).

By definition, if X is the random vector with density w on R", the marginal
7mr(w) is the density of the projection of X onto F', namely PrX. By iden-
tification of the support functions, we have that, for any 6 € F,

h? (6) = E(PpX, 0)% = E(X,0)7.

Zf (rp (w))

This means that Zf(7r(w)) = Pr(Z)(w)). Since the distance to the Eu-
clidean ball cannot increase after projections, we conclude that

A Eg(r(0)), BalF)) < cd( 2, (0), BY).
By equation ([IIl), for m = k,k + 1,2k — 1, one has
d(Z;ax(m,p) (U)), Z;ax(k,p) (w)) <c
This finishes the proof. O
We define the ¢-condition number of a random vector X to be
1
_ supy, (E(X,6)4)"
s (£(X,0)%)

Obviously, if w is the density of a full-dimensional random vector X in R"
then p,(X) = d(Z; (w), BY).

Pq (X
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Proposition 14. With the same assumptions as in Proposition[13, if a ran-
dom vector X with density w is isotropic then

Ly, < Cmax(k,p)?.
More generally if A is such that AX is isotropic then
Ly, < C max(k,p)* || A[l[|A™"]. (12)

Proof. Let ¢ = max(k,p), then one has 1 < ¢ <r — 1. Using the triangular
inequality we get

po(X) = d(Z] (w), BY) < d(Z; (w), Zy (w)) d(Z3 (w), BY).

From equation (II)) we deduce that d(Z} (w), Z; (w)) < ¢q. Forany § € S"7',
E(X,0) =0, hence E(X,0), = E(—X,0),. Using this equality and equation
(II) we deduce that

[N
(NI

(E(—X,0)2)? < E(—X,0), = cE(X.0); <c(E(X,0)2)”.
Thus
E(X,0)% <E(X,0)* =E(X,0)% + E(—X,0)% < CE(X,0)2.
Hence if X is isotropic we deduce that d(Z; (w), BY) < ¢/. We conclude that
po(X) = d(Z] (w), By) < C'q.

The conclusion follows from Proposition I3l In the general case, notice that
ZH(AX) = AZ[(X) and d(ABy, By) = |A[IJA7Y|, thus

Pa(X) < pg(AX)|IANIIAT.
O

Proof of Theorem[1. Without loss of generality, we can assume that r > 32.
Indeed, if r < 32 then the statement in Theorem 1 is valid for |p| < ¢r and
it gives only a comparison of (E|X[5)'/? with (E|X|2)"/? up to a constant
factor. The result is a consequence of Theorem 5.2 in [1].

From now on, we assume that r > 32 and that |p| < g. We start by
presenting a complete argument following [16]. This will give a complete

15



proof of Theorem [Il with a slightly weaker result. In the second part, we just
indicate the needed modifications of the argument of [19] to get the complete
conclusion.

In this first part, we will prove that for any p € [J=, min(cn'/%, L)]

_ Cp Cp 3/
ExpEn <1+ S (SR (13

Assuming (I3), few elementary steps are needed to prove that for any p such
that |p| < min(cn'/®, L),

EX[)™ | CO+lp) , (CO+IDNY (14)

(E|X[3)'/2 - nt/? ’
which is already enough to get a thin-shell concentration. Indeed, for p > 2,
by Holder inequality, we have

(E[X[5)"” (E[ X5

0< 22127 B Sl il b 7
(EIXE)V2 T (BIX]7) -

IN

and we conclude by (I3). For p < —2, we have |p| = —p > 2 and from Holder
inequality and (I3)),

3/5
o< EXR @ XHE Ol (Ol
—(EXEY T (®xPYe T ni/3
An elementary computation shows that
EIXEY | Cll  (Clel\™?
®xp7 = WA
For p € [—2,2], by Holder inequality, we have
P\1/p —2\—-1/2
o<1 EXBY (X
(E[X[3)1? (E[X[3)1?
and we conclude by the previous estimate for p = —2. This concludes the

proof of ([I4]).

16



Let us start the proof of (I3]). Let p € [ﬁ,min(cnlﬁ, )] and k be an

integer greater or equal than 2 such that p < £k < n. We will optimize the
choice of k at the end of the proof. Recall that by (&),

I'((p+n)/2)L(k/2)
I'(n/2)T((p+k)/2)
where U is uniformly distributed on SO(n). Using that the function dip log I'(p)
is concave (see for example the proof of Lemma [[T]in the appendix), we de-

duce that
d (1. T((p+n)/2)[(k/2)
& G =T i) <© 15)
It follows that for any 0 < p < k,
I'((p+n)/2)I'(k/2) T((—=p+n)/2)I'(k/2)
F(n/2)L((p+k)/2) T(n/2)L((—p+k)/2)
Then for all 0 < p < r and n > k > p we have

E[X|; =

Ehs ,(U),

<1

E[XZE[X]," < Bhy ,(U)Ehy. p(U). (16)

Applying log-Sobolev inequality (B]) to hy, and hy —, we get

2 .72
L cLy, _p

Ehip(U) < e " (Bluy(U))*, Bhy,p(U)* S e (Bl ,(U))*. (17)

Since Varf = Ef? — (Ef)? we deduce that

cL%p
Var iy (0) < (757 —1) (Bhep(0)*
(15)

2
ch —p

Var hy,_,(U) < (e " —1) (Ehe—,(U))*.

By Corollary @, we know that p — hy,(u)/B(k + p,r — p) is log-concave on
[—k + 1,r) hence

ey (1) iy (u) < (B(k +p,7r—p)B(k—p,r +p))

B(k,r) B(k,r)
Taking the expectation with respect to SO(n), we get that

N e e e LU )

17



Since Ehy, o(U) = 1 we deduce from (I7) that

2
CLkO

Ehz,o(U) <e

Assume that k& is such that k£ < r then by (I0)), we know that for p < (k—1)/2,

Bk tpr =p) Bl —pr D\ _ (it ) < ool
B(k,r) B(k,r)

S 1e

)

since k,r > 2. Hence

cL 4 201, 1
Ehi (D) —p(U) < e 7 057), (19)
Moreover

Ehk,p(U) hk p(U) =Ehy, p(U> Ehk p(U> + COV(hk,p(U>v hk,—p(U))
> Ehy () Ehi(U) — /Var by (U) Var by, _y(U)

> Ehyop(U) Ehp_ (1) (1 - \/ (e - 1) (e - 1)) (20)

where the last inequality follows from (I8)). Assume moreover that k is such
that 2k — 1 < n and 2k < r then for p < (k —1)/2, we can evaluate Ly,
Ly _, and Ly from Proposition [I4] since the assumptions are fulfilled. We
get that if X is isotropic then max(Ly p, Ly, —p, Lro) < Ck% If k < con'/* for
a small enough numerical constant ¢y, we have

02 cL2 4
eoke g\ (R _y k—<i.
n 10

Combining this estimate with (20) and (I9), we have proved that if k is an
integer such that k > 2, 2k —1 < n, 2k <7, k < cgn*/* and 2p + 1 < k (this
set of integers is not empty since r > 32 and p < r/8) then

ap? (L41) 4ok
N (i

1—¢ 2~
n

Ehyp(U) Ehy,,—p(U) <

18



For p < 1, we also force k to satisfy k < Cop*/*n'/*. Hence taking the power
1/p in the last expression, we conclude from ([I6]) that
]{?4

4 1 1
(BIXSEIX];7) 7 < ") < 14 op (_ + _> +o—,
k- r n

since p/k,p/r and k*/pn are bounded by universal constants. It remains to
optimize the choice of k. Let py = n~'/2. In this case we choose k = 2 and
get

. C
(E[X[EIX],™) P < 1+ N (21)

If p > n~"/2 we choose k to be an integer such that min(r/4, (p?n)'/?) <

k < 2min(r/4, (p?n)'/°) with the restriction 2p + 1 < k < cn'/* and that

k < cp'/*n'/*. For any p such that py < p < min(cn'/%,r/8), the integer k

satisfies k > 2, 2k —1 < n, 2k < r, k < con'/* and 2p + 1 < k and we get

that - RTE
ExgEix e <1+ S (SE)

This ends the proof of ([I3)).

In the second part, we follow the argument developed in [19] to get a
better estimate. We deal now with the case of p being positive or negative
and, as already said, we can assume without loss of generality that r > 34
and |p| < r/8. As in [19], our goal is to estimate

A (1 D((p+)/2T(k/2)
)+ <p1 gr(n/z>r<<p+k>/z>) |

dp
Most of the computation of section 3.2 in [19] is identical. All the ingredients
needed for the proof have been established and, adapting the argument done
in section 3.2 in [19], we get

B =

o OB(EIX[D)) = 2 log((Bh ()

d 1 c C C
g5 OB(BIXE)) < (L8, +8L20) + = +

dp k-1 r—1 (22)

For convenience of the reader, we will shortly reproduce the proof of (22)) in
the appendix.

Assume that X is isotropic. For any 2|p| < k < r/2 (this set of integers
is not empty since r > 32 and |p| < r/8), we know by Proposition [I4], that

19



Ly, and Ly o are smaller than Ck*. We get that

d 1 k4 1 1
—1 E|X|P)p) < - — — ).
o log((EIXE) >_0(p2n+k+r)

We have to minimize this expression for k£ being an integer greater or equal
than 2 and k € [2|p|,7/2]. For |p| € [n~Y2,cn'/3], we set k being an inte-
ger such that min(r/4,2(p?n)/?) < k < 2min(r/4,2(p?*n)"/®). Therefore k
satisfies the restrictions and we get for any p such that |p| € [n='/2, en!/3],

d ! 1 1
los(EXEH) <€ (s + 1) )

After integration over p, we get that for all p € [n=Y/2 cmin(r, n'/3)]

(E[X[5)""

Clp—2| Cp¥>—23/
(E|X[2)772 -

- r n1/5

log

Since |p?/® — 23/°| < |p — 2|3/° and all terms in the right hand side of the
inequality are bounded by a universal constant, we conclude by adjusting
that

P\1/p _ _
| bl (o

3/5
) . Vp € [n7Y2 cmin(r,n'/?)).

(EX[3)1/2 r n'/3

Since (23) holds only for |p| > n~/2, we use (21)) to bridge the gap between
—n~1/2 and n=2. Indeed, from (21, the previous inequality for py = n=/2
and using that [py — 2| = 2 — pg < 2, we get that for p € [—po, po),

(EIX)YP > (EIX],™) Y > (E|X[5) /e

<
Vn
1_&_(20)3/5

r nl/3

1+ -2

(ELX]5)Y2.

An easy adaptation of the constants leads to the conclusion of Theorem [I]
for all p € [-n~Y2 n~1/2],
Integrating again (23), we get, for p € [—cmin(r,n'/3), —n=1/2],

EIX[)Y . Clotpl _ (Clptpol\*
(B|X[;7) 1/ = r i)

20



Using that [p + po| < |p — 2| and the previous comparison of the moment
of order —py with the moment of order 2 and adjusting the constants, this
proves that for all p € [—cmin(r, n'/?), —n=1/2],

P\1/p - - 3/5
(EX | Co=al (Claoa)”

(EIXE)7 ' T

This concludes the proof of the first part of Theorem [Il
If X is such that AX is isotropic, we know from Proposition [I4] that for
any integer k such that 2|p| < k <r/2,

max(Lyyp, Lio) < CE||AJ[[|AT"].
The proof is identical to the previous one replacing n by m. O

Remark 15. In [19], a preprocessing step consisted in adding a Gaussian
1sotropic vector to the random vector X in order to start at the very beginning
with a better information on the Z bodies associated to the measure. In [23,
16, this convolution argument played a role of reqularization. It is natural
to ask if such a process could be done in the situation of s-concave measure.
Nothing is doable by adding a Gaussian vector because for s < 0, the new
vector does not belong to any class of s-concave vectors. However, forr > n,
we can build a similar argument, adding to X a random vector Z uniformly
distributed on the Euclidean ball, see also [9]. Since Z is (1/n)-concave and
X+7

X is (=1/r)-concave, the new vector Y = =75 will be (=1/(r —n))-concave.

For any p > 1, we have (see inequality (4.7) in [19])
ap(X) < agy (V) (24 ag(Y))

so that it remains to bound ag,(Y'). It is easy to see that'Y is such that for
every q > 2 and every 0 € S"71, (E (Y, 9>‘i)1/q > ¢y/q. Adapting the proof of
Proposition [T}, we get Ly, < Cmax(k,p)*?. As in [I9], this improvement
leads to the following estimate: if r —n > 2, then for any p such that 1 <
p < cmin(r — n,\/n)

ag(Y) < C(Qp__ 2) + (C(25__ 2))1/2.

For r > n + +/n, we recover the same thin-shell concentration as in the
log-concave case. It would be interesting to understand in which precise
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sense the s-concave measures are close to the log-concave measures for s €
(=1/n,1/n). Another question is to know what kind of preprocessing arqu-
ment like in [24] would enable to recover the small ball estimates from [1.

4 Appendix

Proof of Theorem[7. (1) This result is classical. In the symmetric case, it
follows from Lemma 2.1 in [25]. The general case is similar. We provide
its proof for completeness. We may assume, without loss of generality, that
|flle = 1. Denote I,(f) = 0+°° tP=Lf(t)dt. From Holder inequality, the
function p — log(,(f)) is convex on its convex support, thus the domain of
definition of I,,(f) is an interval. Let 0 < p < ¢ be fixed such that I,(f) < 400
and I,(f) < +oo. Let a = (pI,(f))"/? and ¢(t) = t*=1(f(t) —1jo,4(t)). Notice
that ¢ <0 on [0,al, ¢ > 0 on [a,+00) and f0+oo @(t)dt = 0. Thus

400 400
fq(f)—fq(l[o,«ﬂ):/o tq"’w(t)alt:/0 (t7P — a®P)p(t)dt > 0,

since the integrand is non negative on R,. We conclude that

1(f) > L,(1pa) = ; - §<pfp<f>> |

(2) Since fis (—1/a)-concave, there exists a convex function ¢ : [0, 00) —
(0,00) such that f = ¢~®. Since f is integrable it follows that ¢ tends to
+o00 at +00. From the convexity of ¢, one deduces that for some constant
c>0, () >c(l+1t). Thus f(t) < (c+ ct)™®, for every t > 0. Therefore,
t*~1f is integrable for every p < «a, which means that H;(p) < +oo for
every 0 < p < a. Let p € (0,a) and m, M > 0. Define g : R, — R, by
g(t) =m (1+£)™". Then

B

+o0 +oo
/ P tg(t)dt = mM”/ VP71 +v)"%dv = mMPB(p, a — p).
0 0
Thus H,(p) = mMP, which implies that log(H,) is affine on (0, ). Take
0<a<b<c<a. Let A €]0,1] be such that b = (1 — A)a + Ac. Choose m

and M such that mM® = Hy(a) and mM® = H;(b) so that H,(a) = H(a)
and H,(b) = Hy(b). If we prove that

/ et - e = o (24)
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that is H,(c) > Hy(c), then using that log(H,) is affine, we will deduce that
Hy(b) = Hy(b) = Hy(a)' ™ Hy(c)* > Hy(a)' ™ Hy(c)*

and this will prove the log-concavity of H on (0,«). If f = ¢ then (24) is
satisfied so that in the following we assume that the function h := g— f # 0.
Let

+o0 +o0
Hi(t) :/ s 'h(s)ds and Hy(t) :/ sP 7 H | (5)ds.
t t
Since h(t) = O(t~®) at infinity, we deduce that Hy(t) = O(t*~ %) and Hy(t) =

O(t"=*). We have [">¢*='h(t)dt = 0 thus H,(co) = H,(0) = 0. Obviously
Hj(c0) = 0. We also observe

+o0 +o0 +o0
0= / 7t h(t)dt = / () dt = — / 7 ] (t)dt
0 0 0
+o0
= [t"H,(8)]§® 4+ (b— a) / "= H, (t)dt = (b — a) Hy(0),
0
whence Hy(00) = Hy(0) = 0. Since [["¢*=~1H,(t)dt = 0 and H; # 0, the
function H; has at least one change of sign. Moreover, using that H;(0) =
Hi(c0) = 0, we deduce that H{ and therefore h has at least two sign changes.
Since h = g — f has the same sign as f~* — ¢~ which is convex, it cannot
have more than two sign changes. Thus it has exactly two sign changes at
some 0 < t; < ty. Moreover, from the convexity of f~* — ¢g=*, the sign of h
has to be negative on (¢1,t5) and positive on (0,%;) and (t3, +00). From an

easy study of the function Hs, we deduce that Hy > 0. Therefore, using that
H,(0) = Hy(0c0) = Hy(0) = Ha(o0) = 0, we get

/0 +OO t L h(t)dt = /0 o t () dt = — /0 +OO tOH (t)dt
= [t H ()] + (¢ — a) /0 ” T Hy (t)dt
= (c—a) /0 o teobma ] () dt
= (c— a)[-t""Ho ()| + (¢ — a)(c — b) /0 - t7 " Hy (t)dt

= (c—a)(c—b) /;oo P Hy (t)dt > 0.
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This proves (24) and establish the log-concavity of Hy on (0,«). To get it
on [0, @), it is enough to prove that H is continuous at 0. This follows from
the observation that

1 Foo
Bp,a—p) ~ T(p) ~ ~ thus Hy(p) ~ p / 21 f ()t
p—0 0

p—0 p—0 D

And it is classical that, for a continuous function f, the right hand side term
tends to f(0) when p — 0. O

Proof of Lemma [l Equation (Q) follows easily from the classical bounds for
the Gamma function (see [3]), valid for z > 1:

\/ﬂx”ﬁ_%e ( ) \/_ —rti 12

For equation (I0), we write that
Blk+pr—p Tk+p)l(r—p)
B(k,r) L(k)T(r)

Denote G(p) = logI'(p), for p > 0. We know that G"(p) = > 5, 1/(p + 7)?
hence G” is non-increasing and 0 < G”(p) < 1/(p — 1) for p > 1. Denote
Fi(p) = C'Y(k++ for k > 0 and p > —k. We have F(p fo G'(k4up)du.
Using that G” is non-increasing, we get that for £ > 1 and p>—(k—1)/2,

k+1 1 k+1 1
1! < 1! —— 1! <
/ G"(k+up)udu < G ( 5 )/0 udu 2G ( 5 ) S

and F}(p) > 0. Therefore, if &k > 1, r > 1 and —% <p< % then

d (1. B(k+p,r—p) d
ogd—p(_l o ) — L(R(G) - B-p)

Proof of Lemma[I2. We present here a similar proof than in the appendix of
[19]. Applying Corollary [0 to w = g, n = m, a = r + m, we deduce that,
for % <a <b<r+m—1, one has

90) \= (bB(b,r +m — b))/
<||9||oo> Kalg) < Folg) © (aB(a,” +m —a))t/e Ka(g)-

[
Jun
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From Lemma [I1] we have

OB, r +m—b) b

<
(aB(a,r+m—a))/* = "a

Moreover since [ zg(z)dz =0, from Lemma 7.2 of [I], one has

r4+m
g(O) > ( r 1 ) 2 6—2m‘

9llec = \r4+m —1

m»—‘
c—\»—t

Using that é —

1
b L9l
that for 5 < a <

< é § = we deduce that <ﬁ> > e~*. We conclude
b<r+m—1, one has

R9) C Kilg) € e Kalg). 25)

By integration in polar coordinates, it is well known [26] (see also [20]) that we
have the following relation between the Z;-bodies associated with g and the
Z;—bodies associated with one of the convex bodies K,(g): forany 0 < ¢ <r

Z(g) = g(0)V1ZH(Kniq(9)), (26)

where for any body K, Z(K) denotes the convex body whose support func-
tion is defined by

1

V0 ER™,  hye ) (8) = (/K (z,0)° d:c) '

Let 6 € R™ and K be a convex body containing 0. From Berwald’s inequal-
ities [6] applied to K N {(x,0) > 0} and the function x — (x, ), which is
concave on K N {(z,d) > 0}, the function

[ (@, 0) dx ) >

b (mB(p 1, m)Vol(K N {{z,8) > 0})

is decreasing. Observe that for every 6 € R™, lim, o (f5 <x,9)ﬂdm)% =
hx(6) and that

(mB(p+1,m))r = (m/olup(l—u)m_ldu)é -1

p——+00
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We deduce that

[y (x,0)% dx ‘
(mB(q +1,m)Vol(K N {(x,0) > 0})) > h(0).

Note also that [, (x,0)%de < hy(0)?Vol(K N{(x,0) > 0}) and that mB(q+
1,m) = qB(q,m + 1). Therefore

hic(6) > 2 40 0) > (¢B(g,m +1)"" hie(0).  (27)
= NI N {(,0) = oy = A

Now we establish that for ¢ = max(p, m)

d(Km+q(9): 24 (9)) < c. (28)

Take K = K, o(g). By Lemma [Tl for any ¢ > m > 1, (¢B(q,m+ 1))/ >
cq/(m+q+1) > ¢/3 and we deduce from (27) that for every 6§ € R",

hZ+(K ( (9) C
h 9 > q m-+q g)) > —
Knrq(9)(0) 2 Vol(Kontq(g) N{{z,0) > 0})1/a = 3

hic(60).

where ¢ is a universal constant. Together with (26), we conclude that

UK nsg(9). Z5 (9)) = d(Eonsal9). Z; (Kons(9)))
S VOl (o (9) 0 {{2,0) > 0}V
= “infycsn Vol(Kpay(g) N {(2,0) = 0})1/

(29)

for a universal constant c¢. Applying 25]) for a = m + 1 and b = m + ¢, we

get
m+q

m+1

Since ¢ > m and (Z—i‘f)m/q < e, we get from (29])

6_4[(771-1-1(9) C Km-l—q(g) cc Komi1(g).

sUPgegn VOI(Kmi1(g) N {{z,0) > 0})"/
iIlf@eRn VOI(Km+1(g) N {(LE‘, ‘9) Z O})l/q
for a universal constant C'. Since g has its barycenter at the origin then

K,n11(g) has also its barycenter at the origin and we deduce from a classical
result of Griinbaum [I§] that there exists a universal constant ¢ for which

S‘upéeR” VOI(Km—I—l(g) N {<x7‘9> Z O}>1/q S (6 o 1)1/f1 S e — 1.
lllfgeRn VOI(Km+1(g) N {<LE, ‘9) Z O})l/q

A(Kmiq(9), Z, (9)) < C
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And (28) is proved.

To conclude the proof of the Lemma, it is enough to establish that
d(Kpiqs Kintp) < ¢, where ¢ = max(m,p). For ¢ = p, this is obvious so
we may assume that ¢ =m > p. Then § < m +p < m + ¢ = 2m and using
equation (25) for a = m + p < b = 2m, we deduce that

2m
d(K,, Ky, < e < 4eet
(Kinap(9), Kam(g)) < ce m—_—

Proof of inequality (22)). Our goal is to estimate

1 1 F((p+n)/2)F(k/2)) .

d p 1 —_ d 4 i —
108 (@X197) = o (Eans00))+ & (G s e 7

As already mentioned in (I3]), by concavity of p +— dip log'(p), we have

£ (Lig Lo /2]y
ap \p T 2T ((p + 1)/2)

We use the following convention: let (€2, ) be a measurable space, for any
measurable function f : Q — RT, we set

<0

E,(f) = / fdu and Ent,(f) = E,(flog f) — Eu(f) log(E,(f)).

Let w be the density of the distribution of X on R". Since X is (—1/r)-
concave, w is (—1/(r + n))-concave on R". To any fixed u € SO(n), we
associate the measure p, on R™ with density

t= [SP T gy w (tu(6p) )

so that
hipl) = 18574 [ 954 ou(00) )t = B, ().
0

Define also fu, the measure on R* with density

t— |Sk_1|tk_1E7rU(EO)w(tU(90)).
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Then Ehyy,(U) = EvE,, (17) = E,, (7). Since w is a density of probabil-
ity, . is a probability measure on R*. A classical fact, verified by direct
computation, is that

o (m)7) = el
Therefore
%log ((Ehk,p(U))%) = %log ((Euk,p (t”))%>
_ 1 Enty,,(#7) _ 1 Ent,,(#7) (30)

P B, @) P Bhiy(U)
The numerator can be decomposed into two terms:
Ent,, (%) = EyEnt,, (1) + EntyE,, (1) = EyEnt,, (1) + Entyhe,(U).
To control the second term, we use the log-Sobolev inequality (2):

1 El’ltUhk’p(U) c E (‘VlOg hka(U)hk’p(U)) CL%J?
—_— < — <

— . 1
p? Eh,o(U) — pPn Ehy,(U) ~ p*n (31)

To control the first term, we start by observing that for a fixed u € SO(n),

gt = o (B (7)) = 4 (3 os st

d1 P (1) hi.o(w) B(p+k,r—p)
1 P _1 ) 1 )
~dpp (Og Blp+kr—p) ° B(lfﬂ”)jL % Bk, )

+ log hk,o(u)) )

k.p (@)
B(p-i-kr )

d 1 By p (1) e o(u)
- — ’ — ’ <
dpp <l°gB<p+k,r—p> o2 Blery ) =

We know from Lemma [IT] that, for all p € [—%, %]7

d (1. B(k+pr—p) 1 1
2 (2 <o(— .
0lp<pog B(k,r) s¢ k:—1+r—1
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By Corollary @, the map p — is log-concave on (—k + 1,r). This

implies that




Therefore, for any fixed u € SO(n),

1 1 1 1
EEH‘C“U (tp) S Chk,p(U) (m + - 1) - E hkm(U/) log hk,o(U/).

Integrating over u € SO(n), we deduce that

iEEnt“U(tp)<O< 1 1 ) 1 Ehyp(U) log (o (U) )
P— 2 .

72 Ehe,(U) =1 r=1) " Ehr,(U)

(32)

From Jensen and Holder inequalities,

E (o (U) log A o(0) ) Bl (U) i o(U))
Ehiy(0) < log ( Ehy,(U) )

(Ehy, (U)2)12
Sk’g( Ehy(U)

From (3), the first term is upper bounded by %Lz,p. For the second term,
we first use ([B) with f = h;;é, g =2 and r = 0, then we use ([B]) again with
f = "o, ¢ =1and r = 0. Since Ehyo(U) = E,, (1) = 1, we deduce that

this term is bounded by %Li,o- Combining this last inequality with (32]),
1) and (B0), we conclude that

) + log ((E(heo(U)72)"?).

d 1 & C
— log((E|X|5)7) < — (2L} L} — .
dp og((E[XT3) )—pgn( kp T3 k70)+k_1+7u_1
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