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1 Introduction

In this article we discuss results which stand between geometry, convex geometry,
and functional analysis. We consider the family of n-dimensional normed spaces
and study the asymptotic behavior of their parameters as the dimension n grows
to infinity. Analogously, we study asymptotic phenomena for convex bodies in high
dimensional spaces.

This theory grew out of functional analysis. In fact, it may be viewed as the
most recent one among many examples of directions in mathematics which were
born inside this field during the twentieth century. Functional analysis was devel-
oped during the period between the World Wars by the Polish school of mathemat-
ics, an outstanding school with broad interests and connections. The influence of
the ideas of functional analysis on mathematical physics, on differential equations,
but also on classical analysis, was enormous. The great achievements and success-
ful applications to other fields led to the creation of new directions (among them,
algebraic analysis, non-commutative geometry and the modern theory of partial
differential equations) which in a short time became autonomous and independent
fields of mathematics.

Thus, in the last decades of the twentieth century, geometric functional analysis
and even more narrowly the study of the geometry of Banach spaces became the
main line of research in what remained as “proper” functional analysis. The two
central themes of this theory were infinite dimensional convex bodies and the linear
structure of infinite dimensional normed spaces. Several questions in the direction
of a structure theory for Banach spaces were asked and stayed open for many years.
Some of them can be found in Banach’s book. Their common feature was a search
for simple building blocks inside an arbitrary Banach space. For example: does ev-
ery Banach space contain an infinite unconditional basic sequence? Is every Banach
space decomposable as a topological sum of two infinite dimensional subspaces? Is
it true that every Banach space is isomorphic to its closed hyperplanes? Does every
Banach space contain a subspace isomorphic to some £, or cy?

This last question was answered in the negative by Tsirelson (1974) who gave
an example of a reflexive space not containing any ¢,. Before Tsirelson’s example,



it had been realized by the second named author that the notion of the spectrum of
a uniformly continuous function on the unit sphere of a normed space was related to
this question and that the problem of distortion was a central geometric question
for approaching the linear structure of the space. Although Tsirelson’s example
was a major breakthrough and introduced a completely new construction of norm,
the search for simple linear structure continued to be the aim of most of the efforts
in the geometry of Banach spaces. We now know that infinite dimensional Banach
spaces have much more complicated structure than what was assumed (or hoped).
All the questions above were answered in the negative in the middle of the 90’s,
starting with the works of Gowers and Maurey, Gowers, Odell and Schlumprecht.
Actually, the line of thought related to Tsirelson’s example and the concepts of
spectrum and distortion were the most crucial for the recent developments.

The systematic quantitative study of n-dimensional spaces with n tending to
infinity started in the 60’s, as an alternative approach to several unsolved problems
of geometric functional analysis. This study led to a new and deep theory with
many surprising consequences in both analysis and geometry. When viewed as part
of functional analysis, this theory is often called local theory (or asymptotic the-
ory of finite dimensional normed spaces). However, it adopted a significant part
of classical convexity theory and used many of its methods and techniques. Clas-
sical geometric inequalities such as the Brunn-Minkowski inequality, isoperimetric
inequalities and many others were extensively used and established themselves as
important technical tools in the development of local theory. Conversely, the study
of geometric problems from a functional analysis point of view enriched classical
convexity with a new approach and a variety of problems: The “isometric” prob-
lems which were typical in convex geometry were replaced by “isomorphic” ones,
with the emphasis on the role of the dimension. This change led to a new intu-
ition and revealed new concepts, the concentration phenomenon being one of them,
with many applications in convexity and discrete mathematics. This natural melt-
ing of the two theories should perhaps correctly be called asymptotic (or convex)
geometric analysis.

This paper presents only some aspects of this asymptotic theory. We leave aside
type-cotype theory and other connections with probability theory, factorization
results, covering and entropy (besides a few results we are going to use), connections
with infinite dimension theory, random normed spaces, and so on. Other articles
in this collection will cover these topics and complement these omissions. On the
other hand, we feel it is necessary to give some background on convex geometry:
This is done in Sections 2 and 3.

The theory as we build it below “rotates” around different Euclidean structures
associated with a given norm or convex body. This is in fact a reflection of different
traces of hidden symmetries every high dimensional body possesses. To recover
these symmetries is one of the goals of the theory. A new point which appears in
this article is that all these Euclidean structures that are in use in local theory have
precise geometric descriptions in terms of classical convexity theory: they may be
viewed as “isotropic” ones.

Traditional local theory concentrates its attention on the study of the structure



of the subspaces and quotient spaces of the original space (the “local structure” of
the space). The connection with classical convexity goes through the translation
of these results to a “global” language, that is, to equivalent statements pertaining
to the structure of the whole body or space. Such a comparison of “local” and
“global” results is very useful, opens a new dimension in our study and will lead
our presentation throughout the paper.

We refer the reader to the books of Schneider [177] and of Burago and Zalgaller
[35] for the classical convexity theory. Books mainly devoted to the local theory
are the ones by: Milman and Schechtman [149], Pisier [162], Tomczak-Jaegermann
[195].

2 Classical inequalities and isotropic positions

2.1 Notation

2.1.1. We study finite-dimensional real normed spaces X = (R",|| - ||). The unit
ball Kx of such a space is an origin-symmetric convex body in R which we agree
to call a body. There is a one to one correspondence between norms and bodies in
R™: If K is a body, then ||z|| = min{A > 0: x € AK} is a norm defining a space
Xk with K as its unit ball. In this way bodies arise naturally in functional analysis
and will be our main object of study.

If K and T are bodies in R” we can define a multiplicative distance d(K,T) by

d(K,T) =inf{ab:a,b>0,K CbT,T C aK}.

The natural distance between the n-dimensional spaces Xgx and Xp is the
Banach-Mazur distance. Since we want to identify isometric spaces, we allow a
linear transformation and set

d(Xk,Xr) =inf{d(K,uT) :u € GL,}.

In other words, d(Xk, Xr) is the smallest positive number d for which we can find
u € GL,, such that K C uT C dK. We clearly have d(X g, X7) > 1 with equality
if and only if Xx and X7 are isometric. Note the multiplicative triangle inequality
d(X,Z) <d(X,Y)d(Y, Z) which holds true for every triple of n-dimensional spaces.

2.1.2. We assume that R" is equipped with a Euclidean structure (-,-) and
denote the corresponding Euclidean norm by |-|. Dy, is the Euclidean unit ball and
S7=1 is the unit sphere. We also write | - | for the volume (Lebesgue measure) in
R", and p for the Haar probability measure on the orthogonal group O(n).

Let G, 1, denote the Grassmannian of all k-dimensional subspaces of R". Then,
O(n) equips Gy, with a Haar probability measure v, ; satisfying

Uni(A) = p{u € O(n) : uE, € A}

for every Borel subset A of G, ; and every fixed element Ej of G, .. The rotation-
ally invariant probability measure on S™~! will be denoted by o.



2.1.3. Duality plays an important role in the theory. If K is a body in R", its
polar body is defined by

K°={yeR": [(z,y)| <1lforallz € K}.

That is, ||y||ke = maxzex |[(z,y)|. Note that Xgo = Xj: K° is the unit ball of
the dual space of X. It is easy to check that d(X,Y) = d(X*, V™).

2.2 Classical Inequalities

(a) The Brunn-Minkowski inequality. Let K and T be two convex bodies in
R™. If K + T denotes the Minkowski sum {x +y:v € K,y € T} of K and T, the
Brunn-Minkowski inequality states that

(1) K+ T > | K[V T

with equality if and only if K and T" are homothetical. Actually, the same inequality
holds for arbitrary non empty compact subsets of R™.
One can rewrite (1) in the following form: For every A € (0,1),

(2) IAK 4+ (1= XN)T[M™ > NK|Y™ + (1= X\)|T]Y™.
Then, the arithmetic-geometric means inequality gives a dimension free version:
3) AK + (1= NT| > [K T

There are several proofs of the Brunn-Minkowski inequality, all of them related
to important ideas. We shall sketch only two lines of proof.
The first (historically as well) proof is based on the Brunn concavity principle:

Let K be a convex body in R" and F' be a k-dimensional subspace. Then, the
function f : F+ — R defined by f(x) = |K N (F + x)|*/* is concave on its support.

The proof is by symmetrization. Recall that the Steiner symmetrization of K
in the direction of # € S™ ! is the convex body Sy¢(K) consisting of all points
of the form x + A0, where z is in the projection Py(K) of K onto 6+ and |\ <
% x length(z + RF) N K. Steiner symmetrization preserves convexity: in fact, this
is the Brunn concavity principle for k¥ = 1. The proof is elementary and essentially
two dimensional. A well known fact which goes back to Steiner and Schwarz but
was later rigorously proved in [45] (see [35]) is that for every convex body K one
can find a sequence of successive Steiner symmetrizations in directions 8 € F so
that the resulting convex body K has the following property: Kn (F + z) is a ball
with radius r(z), and |[K N (F +z)| = |K N(F 4 z)| for every € F*. Convexity of
K implies that r is concave on its support, and this shows that f is also concave.
O

The Brunn concavity principle implies the Brunn-Minkowski inequality. If K, T
are convex bodies in R", we define K1 = K x{0}, T} = T'x{1} in R**! and consider
their convex hull L. If L(t) = {« € R : (z,t) € L}, t € R, we easily check that



L(0) = K,L(1) = T, and L(1/2) = ££L. Then, the Brunn concavity principle for
F = R" shows that

‘K+T‘1/

1 1
_|K|1/n _|T|1/n' 0
2 2 2

(4)

A second proof of the Brunn-Minkowski inequality may be given via the Knéthe
map: Assume that K and T are open convex bodies. Then, there exists a one to
one and onto map ¢ : K — T with the following properties:

(i) ¢ is triangular: the i-th coordinate function of ¢ depends only on x1, ..., ;.
That is,

(5) ¢(£E1, . ,iUn) = (¢1($1),¢2(.’L‘1,.’L‘2), .. .,¢n(.’1}1, . ,.’L‘n))
¢z

(ii) The partial derivatives are nonnegative on K, and the determinant of
the Jacobian of ¢ is constant. More precisely, for every z € K

a@ T
(6) (detJy)(z H 7 %
i=1 i

The map ¢ is called the Knéthe map from K onto T'. Its existence was established
in [102] (see also [149, Appendix I]). Observe that each choice of coordinate system
in R™ produces a different Knéthe map from K onto 7.

It is clear that (I + ¢)(K) C K + T, therefore we can estimate |K + T'| using
the arithmetic-geometric means inequality as follows:
M K1z |

. 99i
dx = / |detJryq(z)|de = / (1 + —) dx
(I+6)(K) K K 1;[1 Ox;

T|/n n . A"
/K(1+detJ1/n) dr = |K]| <1+ ||K||1/”> = (|K|1/ + |1 )

This proves the Brunn-Minkowski inequality. O

Alternatively, instead of the Kn6the map one may use the Brenier map ¢ :
K — T, where K and T are open convex bodies. This is also a one to one, onto
and “ratio of volumes” preserving map (i.e. its Jacobian has constant determinant),
with the following property: There is a convex function f € C?(K) defined on K
such that v = Vf. A remarkable property of the Brenier map is that it is uniquely
determined. Existence and uniqueness of the Brenier map were proved in [26] (see
also [125] for a different proof and important generalizations).

It is clear that the Jacobian Jy, = Hessf is a symmetric positive definite matrix.
Again we have (I +)(K) C K + T, hence

(8) |K+T|Z/K|detJI+¢(az)|d:U:/Kdet(I+Hessf)da::/I{H(1+)\i(a:))da:,



where \;(z) are the non negative eigenvalues of Hessf. Moreover, by the ratio of
volumes preserving property of ¢, we have [[;~, Ai(z) = |T|/|K]| for every & € K.
Therefore, the arithmetic-geometric means inequality gives

(9) |K +T| > /K (1 + [H ,\i(w)]l/n> de — (|K|1/n + |T|1/n)n n

This proof has the advantage of providing a description for the equality cases: either
K or T must be a point, or K must be homothetical to 7.

Let us describe here the generalization of Brenier’s work due to McCann: Let
1, v be probability measures on R such that p is absolutely continuous with respect
to Lebesgue measure. Then, there exists a convex function f such that Vf : R* —
R" is defined p-almost everywhere, and v(A4) = u((Vf) 1(A))) for every Borel
subset A of R* (V f pushes forward u to v). If both u, v are absolutely continuous
with respect to Lebesgue measure, then the Brenier map V f has an inverse (V f)~!
which is defined v-almost everywhere and is also a Brenier map, pushing forward
v to p. A regularity result of Caffarelli [44] (see [11]) states that if T is a convex
bounded open set, f is a probability density on R, and g is a probability density
on T such that

(i) f is locally bounded and bounded away from zero on compact sets, and

(ii) there exist ¢1,ca > 0 such that ¢; < g(y) < ¢ for every y € T,
then, the Brenier map Vf : (R*, fdx) — (R", gdx) is continuous and belongs locally
to the Holder class C* for some a > 0. The following recent result [11] makes use
of all this information:

Fact 1: Let Ky and K> be open convex bounded subsets of R™ with |K1| = |K»| = 1.
There exists a C'-diffeomorphism v : K; — Ko which is volume preserving and
satisfies

(10) Ky + MK ={z+M(x):x € K1} , A>0.

Proof: Let p be any smooth strictly positive density on R. Consider the Brenier
maps

(11) v =V (R, pde) = (Kidx) , i=1,2.

Caffarelli’s result shows that they are C'-smooth. We now apply the following
theorem of Gromov [72] (for a proof, see also [11]):

Fact 2: (i) Let f : R* — R be a C?-smooth conver function with strictly positive
Hessian. Then, the image of the gradient map ImV f is an open convez set.
(i) If f1, f2 are two such functions, then

Im(Vfi +Vf2) =Im(Vfi1) +Im(Vfz). O
It follows that, for every A > 0,

(12) K1+ MKy = {Vfi(z) + \Vfa(z) : v € R"}.



Then, one can check that the map ¢ = ¢y o (1) ! : K; — K satisfies all the
conditions of Fact 1. O

The existence of a volume preserving ¢ : K1 — K» such that (I +¢)(K;) =
K, + K, covers a “weak point” of the Knéthe map and should have important
applications to convex geometry. We discuss some of them in Section 3.2.

(b) Consequences of the Brunn-Minkowski inequality

(b1) The isoperimetric inequality for conver bodies. The surface area 0(K) of a
convex body K is defined by

. |K+¢eD,|—|K]|

lim .

e—0+ €

(13) d(K) =

It is a well-known fact that among all convex bodies of a given volume the ball has
minimal surface area. This is an immediate consequence of the Brunn-Minkowski
inequality: If K is a convex body in R* with |K| = |rD,,|, then for every € > 0

(14) |K + Dy |V > |K | + €| D V™ = (r + €)| D) /™.

It follows that the surface area 0(K) of K satisfies

r’ 1, n=1
(15) O(K) = |Dy| = n|Dp|= | K|

e—0+t 5 e—0+

p— n_
lim DR 2K 4ot =t
€

with equality if K = rD,,. The question of uniqueness in the equality case is more
delicate.

(by) The spherical isoperimetric inequality. Consider the unit sphere S™ ! with the
geodesic distance p and the rotationally invariant probability measure o. For every
Borel subset A of S"~! and for every ¢ > 0, we define the e-extension of A:

(16) A, ={zeS"':p(x A <e}.

Then, the isoperimetric inequality for the sphere is the following statement:

Among all Borel subsets A of S"~! with given measure o € (0,1), a spherical
cap B(x,r) of radius r > 0 such that o(B(xz,r)) = a has minimal e-extension for
every € > 0.

This means that if A C S*~! and ¢(4) = o(B(zo,r)) for some x5 € S~ and
r > 0, then

(17) o(A:) > o(B(zo, T +¢))

for every € > 0. Since the o-measure of a cap is easily computable, one can give a
lower bound for the measure of the e-extension of any subset of the sphere. We are
mainly interested in the case o0(A) = 1, and a straightforward computation (see

29
[61]) shows the following:



Theorem 2.2.1. If A is a Borel subset of S"*' and o(A) = 1/2, then

(18) 0(A:) > 1—+/7/8exp(—&?n/2)

for every e > 0. O

[The constant /7 /8 may be replaced by a sequence of constants a,, tending to
T asn — o0

The spherical isoperimetric inequality can be proved by spherical symmetriza-
tion techniques (see [176] or [61]). However, it was recently observed [10] that one
can give a very simple proof of an estimate analogous to (18) using the Brunn-
Minkowski inequality. The key point is the following lemma:

Lemma. Consider the probability measure u(A) = |A|/|Dy| on the Euclidean unit
ball D,,. If A, B are subsets of D,, with u(A) > «a, u(B) > «, and if p(A,B) =
inf{le —b|:a€ A,be B} =p >0, then

a < exp(—p®n/8).

[In other words, if two disjoint subsets of D,, have positive distance p, then at least

one of them must have small volume (depending on p) when the dimension n is

high.]

Proof: We may assume that A and B are closed. By the Brunn-Minkowski in-
A+B

equality, u(£5=) > a. On the other hand, the parallelogram law shows that if

a € A,b e B then
la + b* = 2|a)® +2|b]* — |a — b]* < 4 — p°.

It follows that 452 C (1 — %)1/2Dn, hence

A+B 2\ /2 A
u( ; )S(l—%> < exp(—p’n/8). O

Proof of Theorem 2.2.1 (with weaker constants). Assume that A C S"! with
o(A) = 1/2. Let ¢ > 0 and define B = (A4.)¢ C S"~ 1. We fix A € (0,1) and consider
the subsets A = |J{tA: A <t <1} and B = |J{tB: XA <t <1} of D,,. These are
disjoint with distance ~ \e. The Lemma shows that u(B) < exp(—cA\?e%n/8), and

since u(B) = (1 — A")o(B) we obtain

1
(19) o(Ao) >1— T exp(—cA?e?n/8).
We conclude the proof by choosing suitable A € (0,1). O

(bs) C. Borell’s Lemma and Khinchine type inequalities. Let p be a Borel probabil-
ity measure on R"*. We say that u is log-concave if whenever A, B are Borel subsets
of R* and A € (0,1) we have

(20) A + (1= N)B) > u(A) u(B)' .



The following lemma of C. Borell [21] holds for all log-concave probability measures:

Lemma. Let p be a log-concave Borel probability measure on R™, and A be a
symmetric convex subset of R". If u(A) =6 > 1/2, then for every t > 1 we have

(21) u((t4)) <6 (%) -

Proof: Immediate by the log-concavity of u, after one observes that

n 2 n t—1
(22) R\A2t+1(R \tA)+t+1A. m|

Let K be a convex body in R™. By the Brunn-Minkowski inequality we see
that the measure pg defined by pr(A) = |AN K|/|K] is a log-concave probability
measure. In this context, Borell’s lemma tells us that if A is convex symmetric and
if ANK contains more than half of the volume of K, then the proportion of K which
stays outside tA decreases exponentially in ¢ as ¢ — 400 in a rate independent of
the convex body K and the dimension n.

This observation has important applications to the study of linear functions
f(z) = (z,y), y € R, defined on convex bodies. Let us denote by ||f||, the L,
norm with respect to the probability measure pg. Then, for every linear function
f K — R we have

(23) 1fllg < W fllo < eollflly » 0<g<p

where ¢, are universal constants depending only on p. The left hand side inequality
is just Holder’s inequality, while the right hand side (in the case 1 < g < p) is a
consequence of Borell’s lemma (see [83]). One writes

1 P e p—1 .
@) g [ Erd = [ et e e K@) 2 0

and estimates px ({x € K : |f(z)| > t}) for large values of ¢ using Borell’s lemma
with say A = {& € R : |f(z)| < 3||f|l¢}- The dependence of ¢, on p is linear as
p — oo. This is equivalent to the fact that the L¥1(K) norm of f

. 1
(25) sy = inf{3 > 05 o [ explls@l/y) <2}

is equivalent to ||f[|;. The question to determine the cases where c(p) ~ |/p as
p — oo in (23) is very important for the theory. This is certainly true for some
bodies (e.g. the cube), but the example of the cross-polytope shows that it is not
always so.

Inverse Holder inequalities of this type are very similar in nature to the classical
Khinchine inequality (and are sometimes called Khinchine type inequalities). In
fact, the argument described above may be used to give proofs of the Kahane-
Khinchine inequality (see [149, Appendix III]).

10



Khinchine type inequalities do not hold only for linear functions. For example,
Bourgain [24] has shown that if f: K — R is a polynomial of degree m, then

(26) 1f1lo < c(p,m)lfll2

for every p > 2, where ¢(p, m) depends only on p and the degree m of f (For this
purpose, the Brunn-Minkowski inequality was not enough, and a suitable direct use
of the Knothe map was necessary). It was also recently proved [107] that (23) holds
true for any norm f on R". Finally the interval of values of p and ¢ in (23) can be
extended to (—1,+00) (see [145] for linear functions, [76] for norms).

2.3 Extremal problems and isotropic positions

In the study of finite dimensional normed spaces one often faces the problem of
choosing a suitable Euclidean structure related to the question in hand. In geomet-
ric language, we are given the body K in R" and want to find a specific Euclidean
norm in R™ which is naturally connected with our question about K. An equivalent
(and sometimes more convenient) approach is the following: we fix the Euclidean
structure in R, and given K we ask for a suitable “position” uK of K, where u is a
linear isomorphism of R™. That is, instead of keeping the body fixed and choosing
the “right ellipsoid” we fix the Euclidean norm and choose the “right position” of
the body.

Most of the times the starting point is a question of the following type: we
are given a functional f on convex bodies and a convex body K and we ask for
the maximum or minimum of f(uK) over all volume preserving transformations w.
We shall describe some very important positions of K which solve such extremal
problems. What is interesting is that there is a simple variational method which
leads to a description of the solution, and that in most cases the resulting position of
K is isotropic. Moreover, isotropic conditions are closely related to the Brascamp-
Lieb inequality [34] and its reverse [19], a fact that was discovered and used by K.
Ball in the case of John’s representation of the identity. For more information on
this very important connection, see the article [18] in this collection.

(a) John’s position. A classical result of F. John [94] states that d(X,¢3) < /n for
every n-dimensional normed space X. This estimate is a by-product of the study
of the following extremal problem:

Let K be a body in R™. Maximize |detu| over all u: €5 — Xg with ||ul] = 1.

If up is a solution of this problem, then ugD,, is the ellipsoid of maximal volume
which is inscribed in K. Existence and uniqueness of such an ellipsoid are easy to
check. An equivalent formulation of the problem is the following:

Let K be a body in R™. Minimize ||u : {% — Xg|| over all volume preserving
transformations .

We assume that the identity map I is a solution of this problem, and normalize so
that

(1) ||1I:05 = Xk|| =1=min{||u: ] - Xk : |detu| = 1}.

11



This means that the Euclidean unit ball D,, is the maximal volume ellipsoid of K.
We shall use a simple variational argument [82] to give necessary conditions on K:

Theorem 2.3.1. Let D,, be the mazimal volume ellipsoid of K. Then, for every
T € L(R",R™) we can find a contact point x of K and D,, (i.e. |z| = ||z|]| = 1)
such that

(2) (v,Tx) >

tr’l’
n

Proof: We may assume that K is smooth enough. Let S € L(R"™,R™). We first
claim that
trS
3 Sz|| > —
3) sl >

for some contact point x of K and D,,. Let ¢ > 0 be small enough. From (1) we
have

trS ‘

(4) 11+ S]] > [det( + £S)]/" = 1+sr7+0(52).
Let z. € S™ ! be such that ||z. + eSz.|| = ||I + &S||. Since D,, C K, we have
[lz:]] < 1. Then, the triangle inequality for || - || shows that

trS
(5) |Sz.|| > T O(e).
We can find z € S*™! and a sequence ¢,, — 0 such that z., — z. By (5) we
obviously have ||Sz|| > %2, Also, ||z|| = lim||z.,, + emSz.,, || = [[I|| = 1. This
proves (3).

Now, let T' € L(R™,R") and write S = I +¢&T, ¢ > 0. We can find z. such that
l|lz:]] = |z| = 1 and

tr(I + £7T) _uT
— .

(6) l|z: +eTx.|| > =1+

Since ||z + eTx.|| = 1+ &(V||z.||, Tz.) + O(e?), we obtain (V||z.||, Tz.) > % +
O(g). Choosing again &,, — 0 such that x.  — = € S"~!, we readily see that x is
a contact point of K and D,, and

(7) (Vzll, Tz) >

tr’l’
n

But, V||z|| is the point on the boundary of K° at which the outer unit normal is
parallel to x (see [177, pp. 44]). Since z is a contact point of K and D,,, we must
have V||z|| = z. This proves the theorem. O

As a consequence of Theorem 2.3.1 we get John’s upper bound for d(X, £%):

Theorem 2.3.2. Let X be an n-dimensional normed space. Then,

d(X,6) < V.

12



Proof: By the definition of the Banach-Mazur distance we may clearly assume that
the unit ball K of X satisfies the assumptions of Theorem 2.3.1. In particular,
||| < |z| for every x € R™.

Let € R® and consider the map Ty = (y,z)x. Theorem 2.3.1 gives us a
contact point z of K and D,, such that

trT  |z|?
8 Tz) > — = —
®) (2,T2) > 2= = &
On the other hand,
(9) (2,T2) = (z,2)* < |l2|l|=|* = [|z]]*,

since one can check that ||z||. = 1. Therefore, ||z|| < |z| < y/n||z||. This shows that
D, C K C /nD,. O
Remark. The estimate given by John’s theorem is sharp. If X = ¢} or ¢, one can
check that d(X, (%) = v/n.

Theorem 2.3.1 gives very precise information on the distribution of contact
points of K and D,, on the sphere S® !, which can be put in a quantitative form:

Theorem 2.3.3. (Dvoretzky-Rogers Lemma [53]). Let D,, be the mazimal volume

ellipsoid of K. Then, there ezist pairwise orthogonal vectors yy,...,yn in R such
that
. 1/2
n—i+1 .
(10) (“=50) " sl =1 i=1en,

Proof: We define the y;’s inductively. The first vector y; can be any contact
point of K and D,. Assume that y;,...,y;—1 have been defined. Let F; =
span{yi,...,yi—1}. Then, tr(Pp.1) = n—i+1 and using Theorem 2.3.1 we can find

a contact point z; for which
—i+1
(11) |Ppsas|? = (@i, Ppoay) >
; i n

We set Y; = PF_L.’L'i/|PF_L.'L'l'|. Then,

. 1/2
n z+1> g
n

(12) 1=yl = llyill = llyall - il = (wi, i) = [Pprail > (

Finally, a separation argument and Theorem 2.3.1 give us John’s representation
of the identity:
Theorem 2.3.4. Let D,, be the mazimal volume ellipsoid of K. There exist contact
points T1, ..., T, of K and Dy, and positive real numbers Ay, ..., Ay such that

m
I = Z AT ® ;.
i=1
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Proof: Consider the convex hull C of all operators z ® z, where x is a contact point
of K and D,,. We need to prove that I/n € C. If this is not the case, there exists
T € L(R",R") such that

(13) (T, I/n) > (z@,T)

for every contact point z. But, (T, I/n) = “L and (z®x,T) = (2, Tz). This would
contradict Theorem 2.3.1. O

Definition. A Borel measure p on S™~! is called isotropic if

n(S™1)

(149 [ G 0dute) =

for every § € S"1.
John’s representation of the identity implies that

m

Z )\,‘(l‘i,0>2 =1

i=1

for every # € S™~!. This means that if we consider the measure v on S"~! which
gives mass \; at the point z;, ¢ = 1,...,m, then v is isotropic. In this sense,
John’s position is an isotropic position. One can actually prove that the existence
of an isotropic measure supported by the contact points of K and D,, characterizes
John’s position in the following sense (see [16], [82]):

“Assume that D,, is contained in the body K. Then, D,, is the mazimal volume
ellipsoid of K if and only if there exists an isotropic measure v supported by the
contact points of K and D,.”

Note. The argument given for the proof of Theorem 2.3.1 can be applied in a more
general context: If K and L are (not necessarily symmetric) convex bodies in R",
we say that L is of maximal volume in K if L C K and, for every w € R" and
T € SL,, the affine image w + T'(L) of L is not contained in the interior of K.
Then, one has a description of this maximal volume position, which generalizes
John’s representation of the identity:

Theorem 2.3.5. Let L be of mazimal volume in K. For every z € int(L), we
can find contact points vy,...,vy, of K — z and L — z, contact points uy,...,Un
of (K — 2)° and (L — 2)°, and positive reals Ay, ..., A\m, such that ) A\ju; = o,
(uj,vj) =1, and

m
I = Z)\juj D vj. O
j=1

This was observed by Milman in the symmetric case with z = 0 (see [195,
Theorem 14.5]). For the extension to the non-symmetric case see [88], where it is
also shown that under mild conditions on K and L there exists an optimal choice of
the “center” z so that, setting z = 0, we simultaneously have )~ Aju; = > Ajv; =0
in the statement above.

14



(b) Isotropic position — Hyperplane conjecture. A notion coming from classical
mechanics is that of the Binet ellipsoid of a body K (actually, of any compact set
with positive Lebesgue measure). The norm of this ellipsoid Ep(K) is defined by

1
(15) ol a0 = 7 /K () dy.

The Legendre ellipsoid E,(K) of K is defined by

(16) /E P /K (. y)2dy

for every x € R", and satisfies (see [146])
(17) Ep(K) = (n+2)"?|EL(K)| ™ (BL(K))°.

That is, E.(K) has the same moments of inertia as K with respect to the axes.
A body K is said to be in isotropic position if |[K| = 1 and its Legendre ellipsoid
E; (K) (equivalently, its Binet ellipsoid Eg(K)) is homothetical to D,,. This means
that there exists a constant Lx such that

(18) /K (v,0)2dy = L%

for every # € S"~! (K has the same moment of inertia in every direction ). It is
not hard to see that every body K has a position uK which is isotropic. Moreover,
this position is uniquely determined up to an orthogonal transformation. Therefore,
L is an affine invariant which is called the isotropic constant of K.

An alternative way to see this isotropic position in the spirit of our present
discussion is to consider the following minimization problem:

Let K be a body in R™. Minimize qu |z|2dx over all volume preserving trans-
formations u.
Then, we have the following theorem [146]:
Theorem 2.3.6. Let K be a body in R" with |K| = 1. The identity map minimizes
qu |z|2dx over all volume preserving transformations u if and only if K is isotropic.
Moreover, this isotropic position is unique up to orthogonal transformations.

Proof: We shall use the same variational argument as for John’s position. Let
T € L(R*,R*) and & > 0 be small enough. Then, u = (I +£T)/[det(I +£T)]*/™ is
volume preserving, and since [ . |z|*de > [, |z|*dz we get

(19) / |z + eTz|*dx > [det(I + £T) %/ |z|*dz.
But, |z +eTx)? = |z|? + 2¢(z, Tx) + O(2) and [det(I +£T)]=
Therefore, (19) implies

T
(20) /(m,Tx)de “—/ o2 da.
K n Jk

=1+2e2L 4 O(e?).
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By symmetry we see that

(21) /K<x Tz)d “T/ |2 da

for every T € L(R™,R™). This is equivalent to

(22) /K(:v 0)2d /|x| de , 9esm.

Conversely, if K is isotropic and if 7" is any volume preserving transformation, then
(23)

‘ te(T*T . .
/ |z|?dx = / |Tz|?dr = / (z, T"Tx)dx = M/ |z|?dz > / |z|?dz,
TK K K n K K

which shows that K solves our minimization problem. We can have equality in (23)
if and only if T € O(n). O

It is easily proved that Lx > Lp, > ¢ > 0 for every body K in R, where ¢ > 0
is an absolute constant. An important open question having its origin in [22] is the
following:

Problem. Does there exist an absolute constant C' > 0 such that Ly < C for every
body K ?

A simple argument based on John’s theorem shows that Lx < e¢y/n for every
body K. Uniform boundedness of L is known for some classes of bodies: unit balls
of spaces with a l-unconditional basis, zonoids and their polars, etc. For partial
answers to the question, see [13], [47], [48], [95], [96], [106], [146]. The best known
general upper estimate is due to Bourgain [24]: Lx < e/nlogn for every body K
in R”. In the Appendix we give a brief presentation of Bourgain’s result.

The problem we have just stated has many equivalent reformulations, which are
deeply connected with problems from classical convexity. For a detailed discussion,
see [146]. An interesting property of the isotropic position is that if K is isotropic
then all central sections K N#+, § € S~ are equivalent up to an absolute constant.
This comes from the fact that

e N# n—1
(24) /K<x,9> do = LK_|K09L|2 , BeS

a consequence of the log-concavity of g . This was first observed in [91]. Then, uni-
form boundedness of Lg is equivalent to the statement that an isotropic body has
all its (n — 1)-dimensional central sections bounded below by an absolute constant.
This is equivalent to the

HYPERPLANE CONJECTURE: Is it true that a body K of volume 1 must have an
(n — 1)-dimensional central section with volume bounded below by an absolute
constant?

(¢) Minimal surface position. Let K be a convex body in R® with normalized
volume |K| = 1. We now consider the following minimization problem:

16



Find the minimum of O(uK) over all volume preserving transformations u.

This minimum is attained for some up and will be denoted by Ok (the minimal
surface invariant of K). We say that K has minimal surface if 9(K) = 6K|K|HT_1.

Recall that the area measure o of K is defined on S”~! and corresponds to
the usual surface measure on K via the Gauss map: For every Borel A C ™!, we
have

(25) ok (A) =v({z € bd(K) : the outer normal to K at zisin A}),

where v is the (n — 1)-dimensional surface measure on K. We obviously have
O(K) = og(S™1).

A characterization of the minimal surface position through the area measure
was given by Petty [157]:

Theorem 2.3.7. Let K be a convex body in R" with |K| = 1. Then, 0(K) = 0k
if and only if ok is isotropic. Moreover, this minimal surface position is unique up
to orthogonal transformations.

The proof makes use of the same variational argument. The basic observation is
that if « is any volume preserving transformation, then

(26) O(u H*K) = /S"_1 luz|ok (dz).

K. Ball [15] has proved that the minimal surface invariant O is maximal when
K is a cube in the symmetric case, and when K is a simplex in the general case.
It follows that 0x < 2n for every body K in R™. For applications of the minimal
surface position to the study of hyperplane projections of convex bodies, see [85]
(also, [14] for an approach through the notion of volume ratio).

(d) Minimal mean width position. Let K be a convex body in R*. The mean width
of K is defined by

(27) w(K) = 2/5 hic (w)o(du),

where hi(x) = maxyex(z,y) is the support function of K. We say that K has
minimal mean width if w(TK) > w(K) for every volume preserving linear trans-
formation T' of R”. Our standard variational argument gives the following charac-
terization of the minimal mean width position:

Proposition 2.3.8. A smooth body K in R™ has minimal mean width if and only
if
_ T w(K)

(28) /Sn_l(VhK(u),Tmcr(du) 5

for every linear transformation T'. Moreover, this minimal mean width position is
uniquely determined up to orthogonal transformations. O

17



Consider the measure wg on S™ ! with density hx with respect to o. If we
define

(20) Ix(6) = /S  (Vhie(w), 6){u,B)o(du) , B S,

an application of Green’s formula shows that

K ‘
(30) S @) = ) [ a0 o),
Sn—l
Combining this identity with Proposition 2.3.8, we obtain an isotropic characteri-
zation of the minimal mean width position (see [82]):

Theorem 2.3.9. A convex body K in R" has minimal mean width if and only if
wg s isotropic. Moreover, the position is uniquely determined up to orthogonal
transformations. O

Note. It is natural to ask for an upper bound for the minimal width parameter, if
we restrict ourselves to bodies of fixed volume. It is known that every body K has
a linear image K with |K| = |D,,| such that

(31) w(K) < clog(2d(Xk, 13)) < clog(2n),

where ¢ > 0 is an absolute constant. This statement follows from an inequality
of Pisier [159] after work of Lewis [109], Figiel and Tomczak-Jaegermann [60], and
plays a central role in the theory. We shall use the minimal mean width position
and come back to the estimate (31) in Section 5.

3 Background from classical convexity

3.1 Steiner’s formula and Urysohn’s inequality

3.1.1. Let KC,, denote the set of all non-empty, compact convex subsets of R". We
may view /C,, as a convex cone under Minkowski addition and multiplication by
nonnegative real numbers. Minkowski’s theorem (and the definition of the mized
volumes) asserts that if Ky,..., K, € Ky, m € N, then the volume of t:1 K + ...+
tm Ky, is a homogeneous polynomial of degree n in t; > 0 (see [35], [177]). That is,

K+t K = Y V(K K )yt
1<i1,enyin <m
where the coefficients V(Kj,,..., K;,) are chosen to be invariant under permuta-
tions of their arguments. The coefficient V (K7, ..., Ky,) is called the mixed volume
Ole,...,Kn.

18



Steiner’s formula, which was already considered in 1840, may be seen as a special
case of Minkowski’s theorem. The volume of K + tD,, t > 0, can be expanded as
a polynomial in ¢:

n

(1) |K +tD,| = ; (’Z) Wi(K)¢,

where W;(K) = V(K;n —1i,D,;i) is the i-th Quermassintegral of K. It is easy to
see that the surface area of K is given by

(2) A(K) = nW,(K).

Kubota’s integral formula

7y = Dnl o
(3) Wz(K) - |Dn7i|n7i/ |P£K|n—zd n,n—z(f)

applied for i = n — 1 shows that

D

w(K).

3.1.2. The Alexandrov-Fenchel inequalities constitute a far reaching general-
ization of the Brunn-Minkowski inequality and its consequences:
IfK,L,Ks,..., K, €K,, then

(5) V(K7L7K37"'7Kn)2 Z V(K7K7K37"'7Kn)V(LaL7K37"'7Kn)'

The proof is due to Alexandrov [1], [2] (Fenchel sketched an alternative proof, see
[58]). From (5) one can recover the Brunn-Minkowski inequality as well as the
following generalization for the quermassintegrals:

(6) Wi(K + L) > Wi(K)7 + W;(L)™ , i=0,...,n—1

for any pair of convex bodies in R™.
If we take L = tD,, t > 0, then Steiner’s formula and the Brunn-Minkowski
inequality give

) ;() D = |K|E:l|)n|2<<||1§jl>l/n+t>n

:2@ <||zl>i||>nnzti

for every t > 0. Since the first and the last term are equal on both sides of this
inequality, we must have

(8)

Wi(K) | ( K| >—
[Dal = \[Dal
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which is the isoperimetric inequality for convex bodies, and

Wi (K) K|\ "
®) wlk) =275 ] 22(|Dn|> :

which is Urysohn’s inequality. Both inequalities are special cases of the set of
Alezandrov inequalities

) ) e

3.1.3. Let K be a body in R™. We define

w(K)

(1) M) = [ fellotde) = 25

The Blaschke-Santald inequality asserts that the volume product |K||K°| is maxi-
mized over all symmetric convex bodies in R" exactly when K is an ellipsoid:

(12) |K||K°] < [Dal*.

A proof of this fact via Steiner symmetrization was given in [12] (see also [129], [130]
where the non-symmetric case is treated). Holder’s inequality and polar integration
show that

@ i < (L) = (5)

Combining with (12) and applying (13) for K instead of K°, we obtain

1/n
- i < (o) <@,

that is, Urysohn’s inequality.

3.1.4. A third proof of Urysohn’s inequality can be given as follows: Let
u; € O(n), i =1,...,m and o; > 0 with >;" a; = 1. It is easily checked that
M* (30, asui(K)) = M*(K). It follows that

(15) M ( /O ( )u(K)du(u)) = M*(K).

But, T' = fO(n) u(K)dp(u) is a ball of radius (|T|/|D,|)"/", and the Brunn-Minkowski
inequality implies that |T'| > |K|. Therefore,

16) MK) = <|g|>1/n = <||1I)j|>1/n'
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3.1.5. For any (n — 1)-tuple C = K3,...,K, 1 € K, the Riesz representation
theorem shows the existence of a Borel measure S(C,-) on the unit sphere S™~!
such that

1
(17) V(L,Ky,...,K, 1) = ﬁ/ hr(w)dS(C,u)
Sn—l
for every L € K. If K € K,,, the j-th area measure of K is defined by S;(K, ) =
S(K;j,Dp;n—3—1,-),7=0,1,...,n — 1. It follows that the quermassintegrals
W;i(K) can be written in the form

1
19 Wi =3 [ hedS, (K =011
Sn—l
or, alternatively,
1
(19) Wi(K):—/ S i(K.u) . i=1,....n.
n Sn—1

If we assume that hx is twice continuously differentiable, then S;(K,-) has a con-
tinuous density s;(K,u), the j-th elementary symmetric function of the eigenvalues
of the Hessian of hx at u.

In the spirit of 2.3, we say that a body K minimizes W; it W;(K) < W;(TK)
for every volume preserving linear transformation 7" of R™. The casesi =1 and i =
n —1 correspond to the minimal surface area and minimal mean width respectively.
For every i = 1,...,n — 1 one can prove that, if K minimizes W; then S,,_;(K,-)
is isotropic (see [82], where other necessary isotropic conditions are also given).

3.2 Geometric inequalities of “hyperbolic” type

The Alexandrov-Fenchel inequalities are the most advanced representatives of a
series of very important inequalities. They should perhaps be called “hyperbolic”
inequalities in contrast to the more often used in analysis “elliptic” inequalities:
Cauchy-Schwarz, Holder, and their consequences (various triangle inequalities). A
consequence of “hyperbolic” inequalities is concavity of some important quantities.

3.2.1. Let us start this short review by recalling some old and classical, but

not well remembered, inequalities due to Newton. Let x1,...,z, be real numbers.
We define the elementary symmetric functions eg(x1,...,x,) = 1, and
(1) ei(x1,. .., xy) = Z TjTjy -5, , 1<i<m.
1<j1<...<ji<n

In particular, e1(z1,...,2n) = Y1y Tis €n(T1,...,Tn) = [[n, ;. We then con-
sider the normalized functions

1
(2) E,-(xl,...,xn):ﬁei(m,...,xn).
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Newton proved that, for k=1,...,n —1,
(3) Ei(z1,...,7n) > By 1(21,...,70)Eprr (21, ..., T0),

with equality if and only if all the z;’s are equal. An immediate corollary of (3),
observed by Newton’s student Maclaurin, is the string of inequalities

(4) Ey(z1,. .. 20) > B (a1, . an) > ... > EY(my, . wy),

which holds true for any n-tuple (z1,...,z,) of positive reals. Note the similarity
between (3), (4) and the Alexandrov-Fenchel and Alexandrov inequalities 3.1.2(5)
and (10) respectively.

To prove (3) we consider the polynomial

n n

(5) P@) = -2 = Y17 () B, caa,

i=1 7j=0
or in homogeneous form,

n

(6) Q1) =7"P(2) = S (-1 (’;) Ej(1,...,an)t" 97,

=0

Since P has only real roots, the same is true for the derivatives of P (with respect
to ¢t or 7) of any order. If we differentiate (6) (n — k — 1)-times with respect to ¢
and then (k — 1)-times with respect to 7, we obtain the polynomial

n! n!
(7) gEk—l(l'l; )t = By (xy, . .., x)tT + EEkH(:cl, e T)T?,

which has two real roots for fixed 7 = 1. This is exactly Newton’s inequality (3).
We refer to [167] for a very nice different proof and generalizations.

3.2.2. Let us now turn to a multidimensional, but still numerical, analogue of
Newton’s inequalities. Consider the space S, of real symmetric n x n matrices. We
polarize the function A — detA to obtain the symmetric multilinear form

1 )
®) D(Ar,o An) = = 37 (~)"Eedet (Y idi)
" eefo,1}n
where A; € S,,. Then, if ¢t1,...,¢,, > 0 and Ay,...,A,, € S,, the determinant of
t1 A1 + ...+ tm Ay is a homogeneous polynomial of degree n in ¢;:
9)  det(ti Ay + ... +tpdy) = > DA, At -t

1<ii <. <in <m

The coefficient D(A;,...,A,) is called the mixed discriminant of Ay,..., A,. The
fact that the polynomial P(t) = det(A+tI) has only real roots for any A € S,, plays
the central role in the proof of a number of very interesting inequalities connecting
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mixed discriminants, which are quite similar to Newton’s inequalities. They were
first discovered by Alexandrov [2] in one of his approaches to what is now called
Alexandrov-Fenchel inequalities. Today, they are part of a more general theory (see

e.g. [93]). We mention some of them: If A;,4 =1,...,n are positive, then
(10) D(A, As,..., Ay) > [[ldetA].
i=1

Also, the following concavity principle (reverse triangle inequality) is true: The
function [detA]'/™ is concave in the positive cone of S,. This is in fact easy to
demonstrate directly. We want to show that, if A;, As are positive then

(11) [det(A; + Ay)]7 > [detA;]™ + [detAy]7.

We may bring two positive matrices to diagonal form without changing their de-
terminants. Then, we should show that for A;, u; > 0,

n 1/n n 1/n n 1/n
(12) (H(/\i +Hz’)> > (H /\i> + (H Mz’) ,

i=1
which is a consequence of the arithmetic-geometric means inequality.

3.2.3. We now return to convex sets. The results of 3.2.1 and 3.2.2 have their
analogues in this setting, but the parallel results for mixed volumes are much more
difficult and look unrelated. Even the fact that the volume of t1 K1 + ... + t,, K,
is a homogeneous polynomial in ¢; > 0 is a non-trivial statement, while the parallel
result for determinants follows by definition.

To see the connection between the two theories we follow [11]. Consider n fixed
convex open bounded bodies K; with normalized volume |K;| = 1. As in Section
2.2(a), consider the Brenier maps

where 7, is the standard Gaussian probability density on R™. We have ¢; = V f;,
where f; are convex functions on R™. By Caffarelli’s regularity result, all the 1;’s
are smooth maps. Then, Fact 2 from 2.2(a) shows that the image of (R",~,) by
> tith; is the interior of Y t;K;. Since each 1; is a measure preserving map, we
have

2 f
(14) det <8ik£lxl> () =79n(z) , i=1,...,n.

It follows that

(15) ‘zn: 1K
i=1



n

_ 0 fi, (z) 0 fi, (z)
= > it /RHD<axkaxl e )dm.

81,00 nyin =1

In particular, we recover Minkowski’s theorem on polynomiality of | ¢; K|, and
see the connection between the mixed discriminants D(Hessf;,,...,Hessf; ) and
the mixed volumes

(16) V(Ky,...,K;,) = D(Hessf;, (x),...,Hessf;, (z))dz.

Rn
The Alexandrov-Fenchel inequalities do not follow from the corresponding mixed
discriminant inequalities, but the deep connection between the two theories is ob-
vious. Also, some particular cases are indeed simple consequences. For example, in
[11] it is proved (as a consequence of (16)) that

(17) V(Ky,... Ky) > [ 1KV
i=1

3.3 Continuous valuations on compact convex sets

(a) Polynomial valuations. We denote by K, the set of all non-empty compact
convex subsets of R” and write L for a finite dimensional vector space over R or C.

A function ¢ : K,, = L is called a valuation, if o(K; U K»3) + (K1 N Ky) =
o(K1) + ¢(K2) whenever K;,K> € K,, are such that K; U Ky € K,,. We shall
consider only continuous valuations: valuations which are continuous with respect
to the Hausdorff metric.

The notion of valuation may be viewed as a generalization of the notion of
measure defined only on the class of compact convex sets. Mixed volumes provide
a first important example of valuations.

A valuation ¢ : KC,, — L is called polynomial of degree at most ! if (K + z) is
a polynomial in z of degree at most [ for every K € K,,. The following theorem of
Khovanskii and Pukhlikov [105] generalizes Minkowski’s theorem on mixed volumes
(see also [126], [4]):

Theorem 3.3.1. Let ¢ : K,, — L be a continuous valuation, which is polynomial of
degree at most 1. Then, if K1,..., Ky, € Ky, o(t1 K1+ ...+t K,) is a polynomial
intj > 0 of degree at most n + 1. O

Let K = (Ki,...,K,) be an s-tuple of compact convex sets in R”, and F :
R* — C be a continuous function. Alesker studied the Minkowski operator Mz
which maps F' to Mz F': R} — C with

(MgF)(M,. .o As) = / F(o)d.
Eiss >\iKi

Let A(C™) be the Frechet space of entire functions of n variables and C"(R™) be
the Frechet space of r-times differentiable functions on R, with the topology of
uniform convergence on compact sets. The following facts are established in [3]:
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(i) If F € A(C"), then M;F has a unique extension to an entire function on
C?, and the operator My : A(C*) — A(C?) is continuous. It follows that if F is a
polynomial of degree d then Mg F' is a polynomial of degree at most d + n.

(ii) If FF € C"(R"), then Mz F € C"(R}), and My is a continuous operator.

Moreover, continuity of the map K — M & Wwith respect to the Hausdorff metric
is established.

(b) Translation invariant valuations. A valuation of degree 0 is simply trans-
lation invariant. If p(uK) = p(K) for every K € K,, and every u € SO(n), we say
that ¢ is SO(n)-invariant. Hadwiger [89] characterized the translation and SO(n)
invariant valuations as follows (see also [101] for a simpler proof):

Theorem 3.3.2. A wvaluation ¢ is translation and SO(n)-invariant if and only if
there exist constants c;, 1 = 0,...,n such that

(1 PlK) = 3 caWi(K)

for every K € K,,. O

After Hadwiger’s classical result, two natural questions arise: to character-
ize translation invariant valuations without any assumption on rotations, and to
characterize O(n) or SO(n) invariant valuations without any assumption on trans-
lations. Both questions are of obvious interest in translative integral geometry and
in the asymptotic theory of finite dimensional normed spaces respectively (consider,
for example, the valuation ¢(K) = [, [#|*dx which was discussed in 2.3(b)).

It is a conjecture of McMullen [127] that every continuous translation invariant
valuation can be approximated (in a certain sense) by linear combinations of mixed
volumes. This is known to be true in dimension n < 3. In [126], [127] it is proved
that every translation invariant valuation ¢ can be uniquely expressed as a sum
p = E?:o i, where ; are translation invariant continuous valuations satisfying
©i(tK) = t'p(K) (homogeneous of degree i). Moreover, in the case L = R, ho-
mogeneous valuations ; as above can be described in some cases: g is always a
constant, ¢,, is always a multiple of volume, ¢,,_1 is always of the form

@) pra () = [ 1S, (K. w),

where f : S"~! — R is a continuous function (which can be chosen to be orthogonal
to every linear functional, and then it is uniquely determined).

Under the additional assumption that ¢ is simple (p(K) = 0 if dimK < n), a
recent theorem of Schneider [178] completely describes ¢:

Theorem 3.3.3. FEvery simple, continuous translation invariant valuation ¢ :
K. = R has the form

3) p(K) = | K| + / F(u)dS, 1 (K, u),

Sn—1
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where f: S""! — R is a continuous odd function. O

Remark: McMullen’s conjecture was recently proved by Alesker [5] in dimension
n =4.

Added in Proofs: Even more recently, Alesker [6] gave a description of transla-
tion invariant valuations on convex sets, which in particular confirms McMullen’s
conjecture in all dimensions.

(¢) Rotation invariant valuations. Alesker [4] has recently obtained a char-
acterization of O(n) (respectively SO(n)) invariant continuous valuations. The
first main point is that every such valuation can be approximated uniformly on
the compact subsets of K,, by continuous polynomial O(n) (or SO(n)) invariant
valuations.

Then, one can describe polynomial rotation invariant valuations in a concrete
way. To this end, let us introduce some specific examples of such valuations. We
write v for the (n — 1)-dimensional surface measure on K and n(z) for the outer
normal at bd(K) (this is uniquely determined v-almost everywhere). If p,q are
non-negative integers, we consider a valuation ¢, 4 : K,, = R with

(4) by (K = / (e, ()P P ().

bd(K)

All ¢, 4 are continuous, polynomial of degree at most p+2q+n, and O(n)-invariant.
Theorem 3.3.1 shows that, for every K € Ky, ¢ (K + €D,,) is a polynomial in
€ > 0, therefore it can be written in the form

pt+2q+n

(5) Vp,g(K +eDy) = Z 1/’1(11,21(1{)51

=0

All 1/},(,%21 are continuous, polynomial and O(n)-invariant. These particular valuations
suffice for a description of all rotation invariant polynomial valuations [4]:

Theorem 3.3.4. If n > 3, then every SO(n)-invariant continuous polynomial
valuation ¢ : KC;, = R is a linear combination of the 1/},(,1721. O

Since 1/1,()?1 are O(n)-invariant, Theorem 3.3.4 describes O(n)-invariant valua-
tions as well. The case n = 2 is also completely described in [4] (and the same
statements hold true if R is replaced by C).

4 Dvoretzky’s theorem and concentration of mea-
sure

4.1 Introduction

A version of the Dvoretzky-Rogers Lemma [53] asserts that for every body K whose
maximal volume ellipsoid is D, there exist k ~ /n and a k-dimensional subspace
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E}, of R™ such that Dy C K N Ey, C 2Qy, where Dy, denotes the Euclidean ball in
Ej, and Q) the unit cube in Ej, (for an appropriately chosen coordinate system).
Inspired by this, Grothendieck asked whether @ can be replaced by Dy in this
statement. He did not specify what the dependence of k£ on n might be, asking just
that & should increase to infinity with n. A short time after, Dvoretzky [51], [52]
proved Grothendieck’s conjecture:

Theorem 4.1.1. Let € > 0 and k be a positive integer. There exists N = N(k,¢)
with the following property: Whenever X is a normed space of dimension n > N
we can find a k-dimensional subspace Ey of X with d(Ey,(5) <1 +e.

Geometrically speaking, every high-dimensional body has central sections of
high dimension which are almost ellipsoidal. The dependence of N(k,¢) on k and
€ became a very important question, and Dvoretzky’s theorem took a much more
precise quantitative form:

Theorem 4.1.2. Let X be an n-dimensional normed space and € > 0. There
exist an integer k > ce?logn and a k-dimensional subspace Ey, of X which satisfies
d(Ek,glzg) <l+e.

This means that Theorem 4.1.1 holds true with N(k,e) = exp(ce~?k). Dvoret-
zky’s original proof gave an estimate N(k,e) = exp(ce~2k?logk). Later, Milman
[131] established the estimate N (k, ) = exp(ce~?|loge|k) with a different approach.
The logarithmic in € term was removed by Gordon [68], and then by Schechtman
[174]. Other proofs and extensions of Dvoretzky’s theorem in different directions
were given in [59], [185], [112] (see also the surveys [110], [113], [142]).

The logarithmic dependence of k on 7 is best possible for small values of €. One
can see this by analyzing the example of £2,. Every k-dimensional central section of
@ is a polytope with at most 2n facets. If we assume that we can find a subspace
Ej, of £ with d(Ej, %) < 1+e¢, then there exists a polytope Pj, in R¥ with m < 2n
facets satisfying Dy, C Py, C (1+¢€)Dy. The hyperplanes supporting the facets of Py
create m spherical caps Ji, ..., Jm, on (1+¢)S*71 such that (14+¢)S*~t C U, J;.
On the other hand, since Dy C Py, if we assume that € is small, then each J;
has angular radius of the order of \/e. An elementary computation shows that the
normalized measure of such a cap does not exceed (05)162;1. Therefore, we must
have 2n > (cs)’% which shows that

(1) k < clogn/log(1/e).

The same argument shows that if P is a symmetric polytope and f(P) is the number
of its facets, then k < ¢(¢) log f(P).

The right dependence of N(k,¢) on € for a fixed (even small) positive integer k
is not clear. It seems reasonable that 7, is the worst case and that the computation
we have just made gives the correct order:

Question 4.1.3. Can we take N(k,e) = c(k)s’% in Theorem 4.1.17

Using ideas from the theory of irregularities of distribution, Bourgain and Lin-
denstrauss [29] have shown that the choice N(k,e) = c(k)a_%ﬂog g| is possible
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for spaces X with a l-symmetric basis. There are numerous connections of this
question with other branches of mathematics (algebraic topology, number theory,
harmonic analysis). For instance, an affirmative answer to Question 4.1.3 would
be a consequence of the following hypothesis of Knaster: Let f : S¥~1 — R be a
continuous function and x1,. ..,z be points on S*~!. Does there exist a rotation
u such that f is constant on the set {uz; : i < k}? This hypothesis has been settled
only in special cases (see [137] for a discussion of this and other problems related
to Question 4.1.3).

Note. Bourgain and Szarek [33] proved a stronger form of the Dvoretzky-Rogers
Lemma: If D, is the ellipsoid of minimal volume containing K, then for every
0 € (0,1) one can choose x1,...,Tm, m > (1 —0)n, among the contact points of K
and D, such that for every choice of scalars (t;)i<m.,

m 1/2 m m m
2) £(0) (Zt?) < St || Yt | <D0
=1 =1 i=1 i=1

This is a Dvoretzky-Rogers Lemma for arbitrary proportion of the dimension. It
can also be stated as a factorization result: For any n-dimensional normed space
X and any d € (0,1), one can find m > (1 — d)n and two operators a : €5 = X,
B : X — £ such that the identity idy o : £5* — €3 can be written as idy o = Soa
and ||a||B]l < 1/f(d). For an extension to the non-symmetric case see [116].
Using this result, Bourgain and Szarek answered in the negative the question
of uniqueness, up to a constant, of the centre of the Banach-Mazur compactum,
and gave the first non-trivial estimate o(n) for the Banach-Mazur distance from an
n-dimensional space X to €. It is now known [186], [63] that (2) holds true with
f(0) = ¢0. The question about the best possible exponent of § in the Dvoretzky-
Rogers factorization is also open. By [63], [169] it must lie between 1/2 and 1.

In the Appendix we give a brief account on these and other questions related
to the geometry of the Banach-Mazur compactum.

4.2 Concentration of measure on the sphere and a proof of
Dvoretzky’s theorem

We shall outline the approach of [131] to Dvoretzky’s theorem. The method uses
the concentration of measure on the sphere and was further developed in [61]. We
need to introduce the average parameter

1) M= M) = [ el o(da),

the average on the sphere S™~! of the norm that K induces on R”.

Remarks on M. (i) It is clear from the definition that M depends not only on the
body K but also on the Euclidean structure we have chosen in R”. If we assume
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that L|z| < ||z|| < b|z| and that a,b > 0 are the smallest constants for which this
is true for all z € R™, then we have the trivial bounds % <M <b.
(ii) For every p > 0 we define

) My = 0, 0x) = ([ ||:c||Pa(d:c>)%

In this notation M = M; and as a consequence of the Kahane-Khinchine inequality
one can check that M; ~ M, independently from the dimension and the norm. It
can be actually shown [118] that, for every 1 < p < n,

(3) maX{MhClb%} <M, < max{2M1,c2b%},

where c¢1,c2 > 0 are absolute constants.

(iii) Let g1, - - ., gn be independent standard Gaussian random variables on some
probability space Q and {e],..., e} be any orthonormal basis in R”. Integration
in polar coordinates establishes the identity

@) ( || o

Using the symmetry of the g;’s and the triangle inequality for || - || we get

6 L] igxw)e; ws [ | Lo

for every 1 < k < n, and combining with the previous observations we have

) 1/2
dw> = \/’I_lMQ

dw,

(6) M(Ey) < ey/n/kM

for every k-dimensional subspace Ej, of Xx.
e The main step for our proof of Theorem 4.1.2 will be the following [131]:

Theorem 4.2.1. Let X be an n-dimensional normed space satisfying L |z| < ||z|| <
blz|. For every e € (0,1) there exist k > ce?n(M/b)* and a k-dimensional subspace
Ey, of R such that

1
— Lig|<|lz|| < Q1 +e)Llz| , =€ E;.
oLl <llzll < @ +e)Llz] , = €E
The constant L appearing in the statement above is the Lévy mean (or median)
of the function f(z) = ||z|| on S™~!. This is the unique real number L = Ly for
which

ofe: f@) > L) > 3 and ol{e: fr) S L)) 2 5.

A few observations arise directly from this statement: Assume that z € S"!
has maximal norm ||z|| = b. Consider the one-dimensional subspace E; spanned by
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x. We have b = M (E;) < ¢y/nM, and this shows that n(M/b)? > ¢ > 0 for every
norm. This is of course not enough for a proof of Dvoretzky’s theorem.

On the other hand, recall that M > 1/a. By Theorem 4.2.1, every X has
a subspace of dimension k > ce?n/(ab)? on which || - || is (1 + &)-equivalent to
the Euclidean norm. Since we can choose a linear transformation of Kx so that
ab < d(X, (%), we obtain the following corollary [131]:

Corollary 4.2.2. For every n-dimensional space X and every e € (0,1) we can find
a subspace Ey, of X with dimEy, = k > ce’n/d*(X, (%) such that d(Ey,€5) <1 +¢.
O

This already shows that spaces with small Banach-Mazur distance from ¢%
have Euclidean sections of dimension much larger than logn (even proportional to
n). However, since John’s theorem is sharp this observation is not enough for the
general case.

e The proof of Theorem 4.2.1 is based on the concentration of measure on the
sphere. Recall that as a consequence of the spherical isoperimetric inequality we
have the following fact:

IfACS™ ! and o(A) = £, then o(A.) > 1 — c; exp(—c2e?n).

This inequality explains the term “concentration of measure”: However small £ > 0
may be, the measure of the set outside a “strip” of width £ around the boundary
of any subset of the sphere of half measure is less than 2c; exp(—cae?n), which de-
creases exponentially fast to 0 as the dimension n grows to infinity. This surprising
fact was observed and used by P. Lévy [108]:

Let f be a continuous function on the sphere. By wy(-) we denote the modulus
of continuity of f:

wy(t) = max{|f(x) — f(y)| : p(w,y) < t, 2,y € S"}.

Consider the Lévy mean Ly of f. It is not hard to see that

{o:f=Li}e={z:f2L})-0({x: f< Ly}

Since |f(z) — Ly| < wys(e) on {z : f = Ly}, the spherical isoperimetric inequality
has the following direct consequence:

Fact 1. For every continuous function f : S*~' = R and every € > 0,
(7 o(zeS":|f(x) = Ly| >wy(e)) < crexp(—ee’n). O

If the modulus of continuity of f behaves well, then Fact 1 implies strong
concentration of the values of f around its median. Moreover, from a set of big
measure on which f is almost constant we can extract a subspace of high dimension,
on the sphere of which f is almost constant:

Fact 2. Let f: S™™! — R be a continuous function and 5,0 > 0. There exists a
subspace F of R with dimF = k > ¢§?n/log(3/6) such that

[f (@) = L] < wp(8) +wy(f)
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for every x € S(F) :=S""1NF.

Proof: Fix k < n (to be determined) and Fj;, € G,;. A standard argument
shows that there exists a f-net N of S(F}) with cardinality |N| < (14 2)* <
exp(klog(3/0)). If z € N, then

®) o € O(n) : 1f (1) — Lyl > wr(6)) < ex expl(—ca6%n).
Therefore, if ¢1] V| exp(—c26%n) < 1 then most u € O(n) satisfy
(9) |f(uz) = L] <wp(9)

for every @ € N. It follows that |f(z) — Ly| < ws(d) +wy () for every x € S(uFy).
A simple computation shows that the necessary condition will be satisfied for some
k > c¢6n/log(3/60). O

For the proof of Theorem 4.2.1 we are going to apply this fact to the norm
f(z) = ||z||. In this case, one can say even more (see [149, pp. 12]):
Fact 3. Let X = (R",||-||) and assume that ||z|| < b|z|. For every € € (0,1) there
eists a subspace Ey with dimEy, =k > 575n (Lf) such that

T Lslel < llell < (L +e)Lyla]

for every x € Ej,. O

The proof of Theorem 4.2.1 is now complete. We just have to observe that if
f(@) =||z|| on S"!, then Ly ~ M. By Markov’s inequality, o(z : f(z) > 2M) < 1
and this shows that Ly < 2M. It can be checked that Ly > cM as well, where
¢ > 0 is an absolute constant [149]. It follows that we can have almost spherical
sections of dimension k > log(I/E)n(M)‘ in Theorem 4.2.1. In order to remove the
logarithmic in € term, one needs to put additional effort (see [68], [174]). O

From Theorem 4.2.1 we may deduce Dvoretzky’s theorem (Theorem 4.1.2): For
every n-dimensional space X and any € € (0,1) there exists a subspace Ej of X
with dimEy, = k > ce?logn, such that d(Eg, (5) < 1+e.
Proof: We may assume that D, is the maximal volume ellipsoid of Kx. Then,
lz|] < |z| on R" and in view of Theorem 4.2.1 we only need to show that M? >
clogn/n. This is a consequence of the Dvoretzky-Rogers lemma: There exists an
orthonormal basis y1, ..., Y, in R with [jy;|| > (2=2L)1/2, In particular, [jy;]| > %
1=1,...,

From téile equivalence of M; and M we see that

(10) MZ%/Q H izn;!]i( \/—/ H Zgz

d"vlogn
i(w i(W)|dw > ———,
f | max Hg( \/_ m‘?ﬁ/ﬁw( w)ldw > T

where we have used the fact (see e.g. [115, pp. 79]) that if gi,...,gn are inde-
pendent standard Gaussian random variables on €2 then fQ max;<m |gi| ~ v/logm.
O
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4.3 Probabilistic and global form of Dvoretzky’s Theorem

The proof of Theorem 4.2.1, being probabilistic in nature, gives that a subspace Ej,
of X with dimE}, = [ce?n(M/b)?] is (1 + £)-Euclidean with high probability. This
leads to the definition of the following characteristic of X:

Definition. Let X be an n-dimensional normed space. We set k(X) to be the largest
positive integer k < n for which

1 k
(1) Prob <Ek €Gni: §M|x| < |lz|| € 2M|z|,z € Ek> >1- T E

In other words, k(X) is the largest possible dimension k& < n for which the
majority of k-dimensional subspaces of X are 4-Euclidean. Note that the presence
of M in the definition corresponds to the right normalization, since the average of
M(E}y) over Gp i, is equal to M for all 1 < k < n.

Theorem 4.2.1 implies that k(X) > cn(M/b)?>. What is surprisingly simple
is the observation [151] that an inverse inequality holds true. The estimate in
Theorem 4.2.1 is sharp in full generality:

Theorem 4.3.1. k(X) < 4n(M/b)2.

Proof: Fix orthogonal subspaces E!,..., Et of dimension k(X) such that R* =
22:1 E' (there is no big loss in assuming that k(X) divides n). By the definition of
k(X), most orthogonal images of each E? are 4-Euclidean, so we can find u € O(n)
such that

1 .
(2) Mzl < el <2Me| , # € uB’

for every i = 1,...,t. Every € R" can be written in the form z = 22:1 x;, where
x; € uE". Since the z;’s are orthogonal, we get

t
(3) el < 2M Y |oi| < 2M |z,
i=1

This means that b < 2M+/t, and since t = n/k(X) we see that k(X) < 4n(M/b)>.
O

In other words, the following asymptotic formula holds true:

Theorem 4.3.2. Let X be an n-dimensional normed space. Then,
kE(X) ~n(M/b)*. O

Dvoretzky’s theorem gives information about the central sections of a body, or
equivalently, about the local structure of the corresponding normed space. By a
global result we mean a statement about the full body or space. In order to describe
the global version of Dvoretzky’s theorem, we need to introduce a new quantity:
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Definition. Let X = (R", || -]]). We define ¢(X) to be the smallest positive integer
t for which there exist w1, ...,u; € O(n) such that

t
1 1
gMlzl < 5 Z luiz|| < 2M|z|
=1
for every z € R”.

Geometrically speaking, (X)) is the smallest integer ¢ for which there exist rota-
tions vy, ..., vs such that the average Minkowski sum of v; K° is 4-Euclidean. Once
again, the presence of M in the definition corresponds to the correct normalization.

It is proved in [38] that ¢(X) < ¢(b/M)? (we postpone a proof of this fact until
Section 4.5). It was recently observed in [151] that a reverse inequality is true in
full generality:

Theorem 4.3.3. t(X) > L(b/M)>.
For the proof of this assertion we shall make use of the following lemma:
Lemma. Let x1,...,7; € S"~'. There exists y € S*~' such that Y'_, |{y,x:)| >

Vi.

Proof: We consider all vectors of the form z(g) = Ele €ix;, where ¢; = =+1.

If z = z(¢) has maximal length among them, the parallelogram law shows that
|z| > V/t. Also,

¢ ¢

(4) Yo lzad) =D (e Ewi) = |2 > |2 Vi
i=1 i=1

Choosing y = z/|z| we conclude the proof. O

Proof of Theorem 4.3.3: Assume that we can find ¢ orthogonal transformations
uy,...,us such that %Zle |luiz|| < 2M|z| for every & € R*. We find o € S"~!
with ||zo|| = b (minimal distance from the origin). It is clear that 1 = ||zo]||«||zo|| =
bl|lzoll.. We set #; = u;'zo and use the Lemma to find y € S™ ' such that
S I{y,x;)| > V. Then, we have

t t t
_ 2Mt
G) VIS lutal = i, o)l < llzoll. 3 gl < 22
i=1 i=1 i=1

This shows that 4t > (b/M)2. O

Combining Theorem 4.3.3 with the upper bound for #(X) we obtain a second
asymptotic formula:

Theorem 4.3.4. For every finite dimensional normed space X we have
t(X) ~ (b/M)?. O

Theorems 4.3.2 and 4.3.4 give a very precise asymptotic relation between a local
and a global parameter of X [151]:
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Fact. There exists an absolute constant ¢ > 0 such that

%n <kEX)(X) <cen

for every n-dimensional normed space X. O

4.4 Applications of the concentration of measure on the sphere

We used the concentration of measure on S™ ! for the proof of Dvoretzky’s theorem.
The same principle applies in very different situations. We shall demonstrate this
by two more examples.

(a) Banach-Mazur distance. Recall that by John’s theorem d(X, (%) < /n for
every n-dimensional space X. Then, the multiplicative triangle inequality for d
shows that d(X,Y) < n for every pair of spaces X and Y. On the other hand,
E.D. Gluskin [64] has proved that the diameter of the Banach-Mazur compactum
is roughly equal to n:

There exists an absolute constant ¢ > 0 such that for every n we can find two
n-dimensional spaces X, Y, with d(X,,Y,) > cn.

The spaces X,,,Y;, in Gluskin’s example are random and of the same nature:
random symmetric polytopes with an vertices. We shall show that spaces whose
unit balls are geometrically quite different objects have “small” distance [55]:
Theorem 4.4.1. Let X and Y be two n-dimensional normed spaces such that
#Extr(Kx) < n® and #Extr(Ky-) < n” for some a,3 > 0, where #Extr(-)
denotes the number of extreme points. Then,

d(X,Y) < cv/a+ p/nlogn.

[In other words, if a body has few extreme points and a second body has few facets,
then their distance is not more than \/nlogn.]

Proof: We may assume that ﬁDn CKx CD, CKy C+/nD,. Then, Ky- C D,,.
If u € O(n), it is clear that ||lu™' : ¥ — X|| < n. We are going to show that

[lu: X — Y| is small for a random wu.
We estimate the norm of u as follows:

u:X = Y| = sup ||luz|ly = max max uz,y*)|.
| | zEI?X” Iy zEExtr(KX)y*eExtr(Ky*)K Xl

Observe that if ¢ € Extr(Kx) and y* € Extr(Ky-), then ux,y* € D,. It follows
that
ulu € O() s [{uz,y*)| > £) < cexp(~c*n/2).

Therefore, if en®*8 exp(—e?n/2) < 1, we can find u € O(n) such that ||u : X —
Y| < e. Solving for € we see that we can choose

e~ a+ py/logn/n.
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Hence, there exists v € O(n) for which
AX,Y)<|ju: X =Y |u"t:Y = X|| <c/a+ By/nlogn. O

(b)) Random projections. Let 1 < k < n, and E € Gy . A simple computation
shows that

| pe@Potan = £,
Sn—1 mn

and since Pg is a 1-Lipschitz function, concentration of measure on the sphere
shows that

o (m € S" | |Pg(z)| — VE/n| > 5) < ¢ exp(—cae?n)

for every € > 0. Double integration and the choice € = d/k/n show that for any
fixed subset {y1,...,yn} of S"~! and any 6 € (0,1) we have

Vo k (E € G (1= 0)VE/n < |Pe(y;)| < A+ 0)k/n, j < N)

> 1—c¢; N exp(—c26%k).
IfN < cl_1 exp(c202k), then we can find a k-dimensional subspace E such that

|Pe(y;)| =~ \/% for every j < N. It can be also arranged so that the distances of
the y;’s will shrink in a uniform way under Pg (this application comes from [97]).

4.5 The concentration phenomenon: Lévy families

The concentration of measure on the sphere is just an example of the concentration
phenomenon of invariant measures on high-dimensional structures. Assume that
(X,d,p) is a compact metric space with metric d and diameter diam(X) > 1,
which is also equipped with a Borel probability measure u. We then define the
concentration function (or “isoperimetric constant”) of X by

a(X;e) =1 —inf{u(A.) : A Borel subset of X, u(A) >

I3

where A, = {z € X : d(z, A) < e} is the e-extension of A. As a consequence of the
isoperimetric inequality on S™! we saw that

N | =

a(S™;e) < /r/Bexp(—<"n/2),

an estimate which was crucial for the proof of Dvoretzky’s theorem and the appli-
cations in Section 4.4.

P. Lévy [108] was the first to observe the role of the dimension in this particular
example. For this reason, a family (X, d,,, u,,) of metric probability spaces is called
a normal Lévy family with constants (c1,cz) (see [84] and [9]) if

a(Xy, ) < c1exp(—ce’n),
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or, more generally, a Lévy family if for every £ > 0
a(X,;e) =0

as n — 0o. There are many examples of Lévy families which have been discovered
and used for local theory purposes. In most cases, new and very interesting tech-
niques were invented in order to estimate the concentration function a(X;e). We
list some of them (and refer the reader to [175] in this volume for more information;
see also [73], [74] for a development in a different direction):

(1) The family of the orthogonal groups (SO(n), pn, ) equipped with the
Hilbert-Schmidt metric and the Haar probability measure is a Lévy family with
constants ¢; = /7 /8 and ¢; = 1/8.

(2) The family X,, = J]" S™ with the natural Riemannian metric and the
product probability measure is a Lévy family with constants ¢; = /7 /8 and ¢z =
1/2.

(3) All homogeneous spaces of SO(n) inherit the property of forming Lévy
families. In particular, any family of Stiefel manifolds Wy, or any family of
Grassman manifolds G, , is a Lévy family with the same constants as in (1).

[All these examples of normal Lévy families come from [84].]

(4) The space F™ = {—1,1}" with the normalized Hamming distance d(n,n’) =
#{i <n:n; # n;}/n and the normalized counting measure is a Lévy family with
constants ¢; = 1/2 and ¢z = 2. This follows from an isoperimetric inequality of
Harper [90], and was first put in such form and used in [8].

(5) The group II,, of permutations of {1,...,n} with the normalized Hamming
distance d(o,7) = #{i < n:0(i) # 7(i)}/n and the normalized counting measure
satisfies a(Il,;e) < 2exp(—e?n/64). This was proved by Maurey [119] with a
martingale method, which was further developed in [172].

e We shall give two more examples of situations where Lévy families are used.
In particular, we shall complete the proof of the global form of Dvoretzky’s theorem
using the concentration phenomenon for products of spheres.
(a) A topological application. Let 1 < k <nand Vy = {({,z) : £ € G, 2 €
S(€)} be the canonical sphere bundle over G, ;. Assume that f: S"! — R is a
Lipschitz function with the following property:

For every £ € G, 1, we can find x € S(§) such that f(z) =0.

One can easily check that Vj, is a homogeneous space of SO(n) whose concentration
function satisfies
a(Vy;e) < v/m/8exp(—e’n/8).

A standard argument shows that given § > 0, if & < ¢§?n/log(3/5) then we can
find a subspace £ € Gy, 1, and a d-net N of S(§) such that f(z) = 0 for every z € N.
Assuming that the Lipschitz constant of f is not large, we get [84]:

There exists £ € G such that |f(z)| < cd for every x € S(§).
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(b) Global form of Dvoretzky’s Theorem. Recall that ¢(X) is the least positive
integer for which there exist u1,...,u; € O(n) such that M|z| < L 370 [ju;z|| <
2M |z| for every x € R™.

We saw that 4¢(X) > (b/M)?. We shall now prove the reverse inequality (which
is stated in Theorem 4.3.4) following [118]:

Consider the space S' = {Z = (z1,...,7) : x; € S"7'}. Define f(T) =
%22:1 ||zi||. Then, for every T,y € S* we have:

1< 1< Yy
1f@) = f@) < 5 >z —will < (;lewi —yill2> < %p(ﬁﬂ)-
i=1 =1

The concentration estimate for products of spheres gives

1
Prob (‘ n Z llzs]| — Ls ‘> 6Lf> < exp(—c(S?thm/b?)

i=1

for every ¢ € (0,1). Equivalently, if z € S*~! then

t
1
(=L < 3 Il < 091
for all (u;)i<; in a subset of [O(n)]" of measure greater than 1 — exp(—cd*tLin/b?).
If \V'is a d-net for S™~*, we can find u1, ..., u; € O(n) such that + 3 [|usa|| ~ Ly for
all z € NV, provided that n/log(3/6) < ¢6°tL7n/b*. We choose d > 0 small enough
so that successive approximation will give + 3 [Jusz|| ~ Ly for all € S"*, and

we verify that the condition will be satisfied for some ¢ < ¢(b/Ly)?. Since M ~ Ly
up to a multiplicative constant, the proof is complete. O

4.6 Dvoretzky’s theorem and duality

4.6.1. Recall that if X = (R™,]| - ||) is a normed space, then the dual norm is
defined by |||« = sup{|(z,y)| : |lyll < 1}. It is clear that ;|| < [|z]|« < alz|, hence
if we define k* = k(X*) and M* = M(X*) then Theorem 4.3.2 shows that

k* ~n(M*/a).

On the other hand, it is a trivial consequence of the Cauchy-Schwarz inequality
that

W ez ([ ||x||é||w||%o<dx>)2 > (/. |<x,x>|%a(d:c>)2 1

Multiplying the estimates for k£ and k* we obtain

* 2 (M *)2

> en?/(ab)?.
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Since we can always assume that ab < \/n, we have proved:

Theorem 4.6.1. [61] Let X be an n-dimensional normed space. Then,
E(X)k(X™) >cn. O

This already shows that for every pair (X, X™*) at least one of the quantities
k,k* is greater than cy/n. Recall that for X = £7 we have k(¢%) ~ logn, therefore
k(£7) > en/logn — almost proportional to n. In fact, a direct computation shows
that M (€}) ~ b(€}) ~ /n, therefore k(¢}) ~ n. Although d(X,£}) is the maximal
possible, ¢7 has Euclidean sections of dimension proportional to n.

4.6.2. Let k = min{k, k*}. Since Dvoretzky’s theorem holds for random sub-
spaces of the appropriate dimension, we can find a subspace E € Gn,E on which we
have

1 1. .
3) Ml < llzll < 2Mfal , SM7Ja] < flall < 20"

simultaneously. This implies that ||Pg : X — E|| < 4M M*. We see this as follows:
let x € R®. Then,

(4) |Pe(@)|* = (Pp(x),2) < [|Pe(@)|l 2]l < 2M*|Pg(x)] [,

since Pg(z) € E. For the same reason,

() |1 Pe(2)|| < 2M|Pg(z)| < 4AMM™||z||.
But then,
(6) kk* ZT’LZ (MM*)Z > 2||‘PE||2

(@) =" (ab)?”

which is a strengthening of Theorem 4.6.1 [61]. In the example of X = (7 we know
that k ~ logn, therefore our estimate shows that for a random subspace E(logn)
of dimension roughly equal to logn we must have

k(€7)logn > enl| Ppgogn 1.
On the other hand, the norm of a random projection of £2 of rank logn is known

to exceed /logn, so we get the correct estimate k(£7) > cn.

4.6.3. Another example where the preceding computation gives precise infor-
mation on several parameters of X is the case X = {}},1 < p < 2. Let ¢ be the
conjugate exponent of p. We need the following result [43] (see also [149, pp. 22]):

Theorem 4.6.2. k({2') < ¢(q)n*/1. O

It is a simple consequence of Holder’s inequality that (ab)? < n'~% for X = 0.
Our computation in 4.6.2 and Theorem 4.6.2 show that if & = min{k(¢};), k(¢})},
then

(7) c(q)n® Tk (E0) > 0| Pagy |12
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Since k(£;) < n (!), we immediately get:
Theorem 4.6.3. Let 1 < p < 2 and q be its conjugate exponent. Then,

R(2) ~n k(€)= qn®/® , d(er, ) = d(¢,63) ~nE"5. O

4.6.4. A combinatorial application. We saw that the logn estimate in
Dvoretzky’s theorem is optimal by studying the example of 2. The argument we
used for the cube shows something more general: Let P be a symmetric polytope,
and denote its number of facets by f(P) and its number of vertices by v(P). Then,
k <log f(P) and since v(P) = f(P°) we also get k* < logv(P). We have seen that
kk* > cn, and this proves the following fact [61]:

Theorem 4.6.4. Let P be a symmetric polytope in R™. Then,
log f(P)logv(P) > cn. O

4.7 Isomorphic versions of Dvoretzky’s Theorem

4.7.1. Bounded volume ratio. Let K be a body in R®. The volume ratio of K

is the quantity
K 1/n
or(K) = inf{ (%) EC K}

where the inf is over all ellipsoids contained in K. It is easily checked that vr(K)
is an affine invariant.

We shall show that if a body K has small volume ratio, then the space Xk has
subspaces F' of dimension proportional to n which are “well-isomorphic” to ¢34
Theorem 4.7.2. Let K be a body in R™ with vr(K) = A. Then, for every k <mn
there exists a k-dimensional subspace F' of X such that

d(F, 5) < (cA)==F.

Proof: We may assume that D,, is the maximal volume ellipsoid of K. Then,
llz|| < |z| for every x € R". Given k < n, double integration shows that there
exists F' € G, 1, satisfying

(1) /5"—1er l|z|| "ok (dz) < vr(K)" = A™.

Then, Markov’s inequality shows that for any r > 0, op{z € S" 'NF : ||z]| <r} <
(rA)™. If we consider just one point  in S"~1 N F, then the r/2 neighbourhood of
o with respect to | -| has oy measure greater than (cr)*, for some absolute constant
¢ > 0. This means that if (r4)" < (cr)* then the set {x € S* ' NF :||z|]| > r} is
an r/2 net for S ' NF: ify € S" 1 NF, we can find x with |z — y| < r/2 and
||z|| > r, and the triangle inequality shows that

(2) lyll = |zl = llz —yll 27 = [ —y| 2 r/2.
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This shows that d(F, (%) < % Analyzing the necessary condition on r we obtain
3) d(F,(5) < (cA)7F. O

Theorem 4.7.2 has its origin in the work of Kashin [100], who proved that there
exist ¢(a)-Euclidean subspaces of ¢] of dimension [an], for every a € (0,1). Szarek
[180] realized the fact that bounded volume ratio is responsible for this property
of ¢7, while the notion of volume ratio was formally introduced somewhat later in
[187].

4.7.3. A natural question related to Dvoretzky’s theorem is to give an estimate
for

hax min{d(F, (%) : F C X,dimF = k}.

for each 1 < k < n. Such an “isomorphic” version was proved by Milman and
Schechtman [150] who showed the following:

Theorem 4.7.4. There ezists an absolute constant C > 0 such that, for every n and
every k > C'logn, every n-dimensional normed space X contains a k-dimensional

subspace F for which
d(F, %) < C\/k/log(n/k). O

For an extension to the non-symmetric case, see [75], [86].

5 The Low M*-estimate and the Quotient of Sub-
space Theorem

5.1 The Low M*-estimate

Dvoretzky’s theorem gives very strong information about the Euclidean structure of
k-dimensional subspaces of an arbitrary n-dimensional space when their dimension
k is up to the order of logn. In some cases one can find Euclidean subspaces of
dimension even proportional to n, but no “proportional theory” can be expected in
such a strong sense. However, surprisingly enough, there is non trivial Euclidean
structure in subspaces of dimension An, A € (0, 1), even for A very close to 1. The
first step in this direction is the Low M *-estimate:

Theorem 5.1.1. There exists a function f : (0,1) — RT such that for every
A € (0,1) and every n-dimensional normed space X, a random subspace E € G, 1xn)
satisfies

A
0 Ty <l e,

where ¢ > 0 is an absolute constant.

Theorem 5.1.1 was originally proved in [132] and a second proof using the
isoperimetric inequality on S™~! was given in [133], where (1) was shown to hold
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with f(A) > ¢(1 — A) for some absolute constant ¢ > 0 (and with an estimate
FOO) >1—=X+0(\) as A — 0F). This was later improved to f(A) > ¢y/1 — X in
[164] (see also [139] for a different proof with this best possible /1 — X dependence).
Finally, it was proved in [69] that one can have

@ FO) = VIsh (1 +O<ﬁ>) .

Geometrically speaking, Theorem 5.1.1 says that for a random An-dimensional sec-
tion of Kx we have

(3) KXmEg%DnmE,

that is, the diameter of a random section of a body of dimension proportional to
n is controlled by the mean width M* of the body (a random section does not feel
the diameter a of Kx but the radius M* which is roughly the level r at which half
of the supporting hyperplanes of rD,, cut the body Kx).

The dual formulation of the theorem has an interesting geometric interpretation.
A random An-dimensional projection of Kx contains a ball of radius of the order
of 1/M. More precisely, for a random E € Gy, »,, we have

(4) Pp(Kx) 2 %DnﬂE-

We shall present the proof from [133] which gives linear dependence in A and
is based on the isoperimetric inequality for S™!:

Proof of the Low M*-estimate: Consider the set A = {y € S™ ! : ||y||l« < 2M*}.
We obviously have o(A4) > 1.

CLAIM: For every A € (0,1) there exists a subspace E of dimension k = [An] such
that

(5) ENS™ ' CAiz_y),

where 6 > ¢(1 — \).

Proof of the claim: We have o(A;/4) > 1 —cy/n foﬁ/4 sin" 2 tdt, and double inte-
gration through G, 1, shows that a random F € G, satisfies

w/4
(6) ok(Ar/sNE) > 1~ c\/ﬁ/ sin" 2 tdt.
0
On the other hand, for every € S" ! N E we have

(7) (Bl § —0)) = VE © sinh? gt
0
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This means that if
it . Y )
(8) VA / sin® 2 tdt ~ / sin” 2 tdt,
0 0

then A, /4sNB(x, §—0) # 0, and hence z € Az 5. Analyzing the sufficient condition
(8) we see that we can choose 0 > ¢(1 — ). O

We complete the proof of Theorem 5.1.1 as follows: Let z € S? ' N E. There
exists y € A such that

9) sing < [z, y)| < |lyll[le]l < 207 [|]l,

and since sind > 26 > /(1 — A), the theorem follows. O

5.2 The /-position

Let X be an n-dimensional normed space. Figiel and Tomczak-Jaegermann [60]
defined the ¢-norm of T' € L({%, X) by

m i =i ([ mire)

Alternatively, if {e;} is any orthonormal basis in R”, and if g1, ..., g, are indepen-
dent standard Gaussian random variables on some probability space (), we have

n 1/2
(2) (T) = (E | ZgiT(ei) ||> )

where E denotes expectation.

Let now Rad,X be the subspace of Lo(f2,X) consisting of functions of the
form Y7 | gi(w)x; where z; € X (the notation here is perhaps not canonical, but
convenient). The natural projection from L»(Q, X) onto Rad,, X is defined by

3) Rad, f = ; ( / gif) g

We write ||Rad,||x for the norm of this projection as an operator in Lo ({2, X).
The dual norm ¢* is defined on L(X, ¢%) by

(4) 0*(S) = sup{ tx(ST) : T € L((}, X),(T) < 1}.

From a general result of Lewis [109] it follows that for some T' € L(¢%, X) one has
((T)*(T~1) = n. Using this fact, Figiel and Tomczak-Jaegermann proved that for
every n-dimensional space X there exists T : £§ — X such that

(5) UT)E(T™Y)") < nllRady||x-
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The norm of the projection Rad, was estimated by Pisier [159]: For every n-
dimensional space X,

(6) IRad, ||l x < clogld(X, ) +1].

This implies that for every X = (R", ]| -||) we can define a Euclidean structure (-, -)
(called the ¢-structure) on R™, for which

(7) M(X)M*(X) < clogld(X, }) + 1].

Equivalently, we can state the following theorem:

Theorem 5.2.1. Let K be a symmetric convez body in R". There exists a position
K of K for which

(8) M(K)M*(K) < clog[d(Xk, 3) + 1],

where ¢ > 0 is an absolute constant. O

Pisier’s argument uses symmetry in an essential way, therefore one cannot trans-
fer directly this line of thinking to the non-symmetric case. For recent progress on
the non-symmetric M M *-estimate, see Appendix 7.2.

5.3 The quotient of subspace theorem

The quotient of subspace theorem [134] states that by performing two operations
on an n-dimensional space, taking first a subspace and then a quotient of it, we can
always arrive at a new space of dimension proportional to n which is (independently
of n) close to Euclidean:

Theorem 5.3.1.(Milman) Let X be an n-dimensional normed space and o € [3,1).

27
Then, there exist subspaces E D F of X for which
(1) kE=dim(E/F)>an , d(E/F, (%) <c(l1—a) ! log(l—a)l.

Geometrically, this means that for every body K in R" and any a € [1,1), we can
find subspaces G C E with dimG > an and an ellipsoid £ such that

(2) ECPg(KNE)Cc(l—a) | log(l—a)l.

The proof of the theorem is based on the Low M *-estimate and an iteration pro-
cedure which makes essential use of the ¢-position.

Proof: We may assume that Kx is in f-position: then, by Theorem 5.2.1 we have
M((X)M*(X) < clog[d(X, £3) +1].

STEP 1: Let A € (0,1). We shall show that there exist a subspace E of X,
dimE > An, and a subspace F of E*, dimF = k > A\?n, such that d(F, %) <
c(1 = N)~tlogld(X, €3) + 1].
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The proof of this fact is a double application of the Low M*-estimate. By
Theorem 5.1.1, a random An-dimensional subspace E of X satisfies

Cl\/]. - A

(3) WM < |lz]] < blz]

, TEE.
Moreover, since (3) holds for a random E € Gp xp, we may also assume that

M(E) < ¢aM(X). Therefore, repeating the same argument for £*, we may find a
subspace F of E* with dimF = k > A%?n and

03\/1—)\ Cl\/].—)\ M*(X)

for every « € F'. Since Kx is in /-position, we obtain
(5)  d(F,65) <ea(l = N)TTM(X)M™(X) < el = A) ™ ogld(X, £5) + 1].

STEP 2: Denote by QS(X) the class of all quotient spaces of a subspace of X, and
define a function f: (0,1) — R by

(6) f(a) = inf{d(F, (%) : F € QS(X),dimF > an}.

Then, what we have really proved in Step 1 is the estimate

(7) F(Wa) < (1= 2) " log f(a).

An iteration lemma (see [134] or [162, pp. 130]) allows us to conclude that

fla) <c(l—a) Hlog(l —a)]. O

5.4 Variants and applications of the Low A *-estimate

1. An almost direct consequence of the Low M*-estimate is the existence of a
function f :(0,1) — R* with the following property [141]:

If K is a body in R™ and if A € (0,1), then a random An-dimensional section
KNF of K satisfies diam(K N F) < 2r, where r is the solution of the equation

(1) M*(K nrD,) = f(\)r.

One can choose f(A) = (1—€)v/1 — A for any € € (0,1), and then (1) is satisfied
for all F in a subset of Gy, [r, of measure greater than 1 — ¢; exp(—cpe?(1 — A)n).

2. Let t(r) = t(Xgk;r) be the greatest integer k for which a random subspace
F € G, satisfies diam(K N F) < 2r. The following linear duality relation was
proved in [140]:

If t*(r) = t(X*;r), then for any ( > 0 and any r > 0 we have

2) e (&) za-on-c
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where C' > 0 is an absolute constant.

This surprisingly precise connection between the structure of proportional sec-
tions of a body and its polar is also expressed as follows [81]:

Let ¢ > 0 and k,1 be integers with k+1 < (1 —{)n. Then, for every body K in
R™ we have

(3) /C';n)k M*(KﬁF)an,k(F) /C';nlM*(KoﬂFl)an,l(Fl) S %,

where C' > 0 is an absolute constant.

3. An estimate dual to (1) was established in [79]. There exists a second
function ¢ : (0,1) — R such that: for every body K in R" and every A € (%, 1), a
random An-dimensional section K N F' of K satisfies diam (K N F) > 2r, where r is
the solution of the equation

4) M*(KNnrD,) = g\)r.

This double sided estimate provided by (1) and (4) may be viewed as an (incom-
plete) asymptotic formula for the diameter of random proportional sections of K,
which is of interest from the computational geometry point of view since the func-
tion r — M*(K NrD,) is easily computable.

4. The diameter of proportional dimensional sections of K is connected with
the following global parameter of K: For every integer ¢ > 2 we define r(K) to be
the smallest r > 0 for which there exist rotations uy, ..., u; such that uy (K)N...N
ut(K) CrD,.

If R;(K) is the smallest R > 0 for which most of the [n/¢]-dimensional sections
of K satisfy diam(K N F) < 2R, then it is proved in [141] that 7o (K) < VR (K).
The fact that a reverse comparison of these two parameters is possible was estab-
lished in [80]: There exists an absolute constant C' > 1 such that

() Rot(K) < C'ry(K)

for every t > 2.

5. Fix an orthonormal basis {e1,...,e,} of R". Then, for every non empty
o C{1,...,n} we define the coordinate subspace R” = span{e; : j € o}.

We are often interested in analogues of the Low M *-estimate with the addi-
tional restriction that the subspace E should be a coordinate subspace of a given
proportional dimension (see [63] for applications to Dvoretzky-Rogers factorization
questions). Such estimates are sometimes possible [78]:

If K is an ellipsoid in R”, then for every A € (0,1) we can find o C {1,...,n}
of cardinality |o| > (1 — A)n such that

[/ log(1/N)]'/2

©) Pen (1) 2 228

D, NR.

Analogues of this hold true if the volume ratio of K or the cotype-2 constant of
Xk is small.
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Finally, let us mention that Bourgain’s solution of the A(p) problem [23] (see
also [189] and [25]) is closely related to the following “coordinate” result:

Let (¢:)i<n be a sequence of functions on [0, 1] which is orthogonal in L. If
[[illoc < 1 and [|@i]l2 > ¢ > 0 for every i < n, then for every p > 2 most of the
subsets o C {1,...,n} of cardinality [n?/P] satisfy

1/2 1/2
(7) c(ztg> <| Xt | <xw (Zt?)

i€o i€o i€o

for every choice of reals (t;)ic,. We refer the reader to the article [99] in this
collection for the results of Bourgain-Tzafriri on restricted invertibility, which are
closely related to the above.

6 Isomorphic symmetrization and applications to
classical convexity

6.1 Estimates on covering numbers

Let K and K> be convex bodies in R”. The covering number N (K, K») of Ky by

K, is the least positive integer N for which there exist x1,...,xn € R™ such that
N
(1) Ky C (@i + Ka).

i=1

We shall formulate and sketch the proofs of a few important results on covering
numbers which we need in the next section.
The well known Sudakov inequality [179] estimates N(K,tD,,):

Theorem 6.1.1. Let K be a body in R™. Then,
(2) N(K,tD,)) < exp(cn(M*/t)?)

for every t > 0, where ¢ > 0 is an absolute constant.

The dual Sudakov inequality, proved by Pajor and Tomczak-Jaegermann [163],
gives an upper bound for N (D, tK):

Theorem 6.1.2. Let K be a symmetric convex body in R™. Then,
(3) N(Do, tK) < exp(en(M/1)%)

for every t > 0, where ¢ > 0 is an absolute constant.

We shall give a simple proof of Theorem 6.1.2 which is due to Talagrand (see
[115, pp. 82]).
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Proof of Theorem 6.1.2: We consider the standard Gaussian probability measure
vn, on R” | with density

dyn = (2m) "/ exp(—|z|* /2)da.

A direct computation shows that [ ||z||dv,(z) = «,M, where a,,//n — 1 as
n — oo. Markov’s inequality shows that

(4) Yu(@ o [le|| < 2May) >

N | =

Let {z1,...,zn} be a subset of D,, which is maximal under the requirement that
lwi — ;]| > t, i # j. Then, the sets x; + LK have disjoint interiors. The same
holds true for the sets y; + 2Ma,, K, y; = (4M «,,/t)z;. Therefore,

N
(5) > (Y +2ManK) < 1.
i=1

Using the convexity of e~%, the symmetry of K and (4), we can then estimate
Yn(yi + 2M o, K) from below as follows:

(6) Y lyi + 2Ma, K) > %exp(—(élMan/t)Q).
Now, (5) shows that
(7 N < 2exp((4Ma,/t)?),

and since a, ~ \/n we conclude the proof. O

Sudakov’s inequality (Theorem 6.1.1) can be deduced from Theorem 6.1.2 with
a duality argument of Tomczak-Jaegermann [194]: Let

(8) A = sup t(log N(Dy, tK°))'/2.
>0

We check that 2K N (%K") C tD,, for every t > 0, and this implies that
t? t?
(9) N(K,tDy) < N(K,2K 0 (SK°) = N(K, = K°)

t
< N(K,2tDy)N(Dy, oK),
This shows that
(10) t(log N (K, tD,))Y/? < t(log N (K, 2tD,))"/? + 84,

from which we easily get

(11) supt(log N (K,tD,))"/? < 16A.
t>0
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This is equivalent to the assertion of Theorem 6.1.1 (just observe that M*(K) =
M(K°)). O

A weaker version of Sudakov’s inequality can be proved if we use Urysohn’s
inequality: For every body K and any t > 0, we have

(12) N(K,tD,) < exp(2n]M* /t).

Proof: Consider a set {z1,...,2x} C K which is maximal under the requirement
int(z; + £D,) Nint(z; + £D,) = 0. Then,

|K + tD,| 2\" |K + 1D,|
(13) N, tD,) < N < I alnl _ (2) 7[R F 5 Dnl,
" 15D, ¢ | D
and Urysohn’s inequality shows that

(19 N D) < (3) O (K + @/2D.)"

= <%>n <M*+%>n: <1+ 2]\7:[*)“ <exp(2nM*/t). O

Using the covering numbers one can compare volumes of convex bodies in vari-
ous situations. A main ingredient of the proof of the lemmas below (which may be
found in [138]) is the Brunn-Minkowski inequality:

Lemma 1. Let K, T, and P be symmetric convex bodies in R". Then,
(15) IKN(T+z)+P|<|KNT+ P

for every x € R™.

Proof: Let T, = KN (T + x) + P. We easily check that T, + T_, C 2T, and then
apply the Brunn-Minkowski inequality. O

Lemma 2. Let K and P be symmetric convex bodies in R™. Ift > 0, then

(16) |K + P| < N(K, tDy,)|(K NtDy) + P|.

Proof: If K C |J,cy KN (z; +tDy), then K+ P C |J,. yl(zi +tD,) N K + P]. We
compare volumes using the information from Lemma 1. O

Lemma 3. Let K and L be symmetric convex bodies in R". Assume that L C bK
for some b > 1. Then,

(17) N <co(K UL),(1+ %)K) < 2nN(L, K). O

Using Lemma 3 with L = %Dn and combining with Lemma 2, we have:

Lemma 4. Let K and P be symmetric convex bodies in R™. Assume that D,, C tbK
for some t > 0. Then,

(18) lco(K U (1/t)Dy) + P) < 2ebnN (D, tK)|K + P|. O
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6.2 Isomorphic symmetrization and applications to classical
convexity

The functional analytic approach and the methods of local theory lead to new
isomorphic geometric inequalities. In this way, the ideas we described in previous
sections find applications to classical convexity theory in R™. We shall describe two
results in this direction:

6.2.1. The inverse Blaschke-Santalé inequality[32] There ezists an absolute
constant ¢ > 0 such that

1

|K|[K°] \ ™
(1) 0<e< (7 <1
|Dn|| D

for every body in R™.

The inequality on the right is the Blaschke-Santalé inequality: the volume
product s(K) = |K||K°| is maximized (among symmetric convex bodies) exactly
when K is an ellipsoid. A well-known conjecture of Mahler states that s(K) > 4™ /n!
for every K. This has been verified for some classes of bodies, e.g. zonoids and
1-unconditional bodies (see [165], [128], [171], [87]). The left handside inequality
comes from [32] and answers the question of Mahler in the asymptotic sense: For
every body K, the affine invariant s(K)'/™ is of the order of 1/n.

6.2.2. The inverse Brunn-Minkowski inequality[135] There ezists an absolute
constant C > 0 with the following property: For every body K in R™ there exists
an ellipsoid My such that |K| = |Mg| and for every body T in R™

1 n n n
(2) 5|MK+T|1/ <|K+T1|"" < Oy + T
This implies that for every body K in R™ there exists a position K = uk (K)
of volume |K| = |K]| such that the following reverse Brunn-Minkowski inequality
holds true:

“If K1 and K> are bodies in R™, then
3) [t Ky + B[ < C (KLY + o] Ko,

for all t1,ty > 0, where C' > 0 is an absolute constant”.

_ The ellipsoid Mk in 6.2.2 is called an M -ellipsoid for K. Analogously, the body
K = ug(K) is called an M-position of K (and then, one may take My = pD,,).
The symmetry of K is not really needed in 6.2.1 and 6.2.2 (see e.g. [147]).

Both results were originally proved by a dimension descending procedure which
was based on the quotient of subspace theorem. We shall present a second approach,
which appeared in [138] and introduced an “isomorphic symmetrization” technique.
This is a symmetrization scheme which is in many ways different from the classical
symmetrizations. In each step, none of the natural parameters of the body is being
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preserved, but the ones which are of interest remain under control. After a finite
number of steps, the body has come close to an ellipsoid and this is sufficient for
our purposes, but there is no natural notion of convergence to an ellipsoid.

6.2.3. Remarks. Applying (2) for T = Mg we get
(4) |K + Mg|M™ < C|K M.

This is equivalent to Theorem 6.2.2 and to each one of the following statements:
(i) There exists a constant C > 0 such that for every body K we can find an
ellipsoid My with |Mg| = |K| and

N(K,Mg) < exp(Cn).

(ii) There exists a constant C' > 0 such that for every body K we can find an
ellipsoid My with |Mg| = |K| and

We can also pass to polars and show that for every body 7" in R",
1
oM + TV < |K° + T]M™ < C|My, +T|H™.

Since the M-position is isomorphically defined, one may ask for stronger regularity
on the covering numbers estimates (i) and (ii): Pisier proved (see [162, Chapter
7]) that, for every o > 1/2 and every body K there exists an affine image K of K
which satisfies |[K| = |D,| and

max{N (K,tD,), N(Dy,tK),N(K®,tD,), N(D,,tK°)} < exp(c(a)nt=*/%)

for every t > 1, where ¢(«) is a constant depending only on «, with ¢(a) = O((a —

%)_1/2) as o — 1. We then say that K is in M -position of order o (a-regular in

the terminology of [162]).

Proof of the Theorems: Since s(K) is an affine invariant, we may assume that K is
in a position such that M (K)M*(K) < clog[d(Xk,¢%)+1]. We may also normalize
so that M (K) = 1. We define

(5) A =MY(K)ar , N =M(K)a,

for some a; > 1, and consider the new body

1
Dal.

(6) K1 = CO[(K N )\1Dn) U /\—,
1

Using Sudakov’s inequality and Lemma 2 with P = {0}, we see that

(7) K| > |K A\ D, > [KI/N(K, A D) > K] exp(~en/a3),
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while using the dual Sudakov inequality and Lemma 3 we get

1 b
®) V| < [eo(K U 5 Do)l < 205N (D, M)LK < explenfad).
The same computation can be applied to K7, and this shows that

s(K1)
s(K)

(9) exp(—cn/a?) < < explen/al).

We continue in the same way. We now know that d(Xg,, (%) < M(K)M*(K)a?
and, since s(K7) is an affine invariant, we may assume that M(K;)M*(K;) <
clogld(Xk,, %) + 1] and M(K;) = 1. We then define

(10) )\2 = M*(Kl)ag , )\IZ = M(Kl)ag,

and consider the body K2 = co[(K; N A\2D,,) U )\L,ZD,L] Estimating volumes, we see
that

S(KQ) P
11 exp(—cn/a?) < < exp(cn/as).
We iterate this scheme, choosing a; = logn, as = loglogn,...,a; = log(t) n — the

t-iterated logarithm of n, and stop the procedure at the first ¢ for which a; < 2. It
is easy to check that d(Xg,, %) < C, therefore

1
(12) G < s(Ky)/m < C.
On the other hand, combining our volume estimates we see that
1 1 s(K;)Y/m 1 1
(13) C1 Sexp(—c(a—%-f-...—f—a—%)) S W Sexp(c(a—%-f—...-l-a—?)),

which proves Theorem 6.1.1 since the series 2 +...+ -5 +. .. remains bounded by
1 t
an absolute constant. O

The proof of Theorem 6.2.2 follows the same pattern. In each step, we verify
that for every convex body T'

(14) exp(—cn/a?) < K, + T

—— < exp(cn a2,
STKL 7T S p(en/ay)

and the same holds true for K. At the t-th step, we arrive at a body K; which
is C-isomorphic to an ellipsoid M, and (14) shows that |K;|'/™ ~ |K|'/" up to an
absolute constant. If we define M = pM where p > 0 is such that |Mg| = |K|,
then p ~ 1 and using (14) we conclude the proof. O

Note. The existence of the M-ellipsoid My of K in the non-symmetric case was
established in [147]. The key lemma is the observation that if 0 is the centroid of
the convex body K, then |[K N (—K)| > 27" K].
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We close this section with a few geometric consequences of the M-position:

1. Every body K has a position K with the following property: there exist
u,v € SO(n) such that if we set P = K 4+ u(K) and Q = P° + v(P°), then Q is
equivalent to a Euclidean ball up to an absolute constant. Actually, this statement
is satisfied for a random pair (u,v) € SO(n) x SO(n). This double operation may
be called isomorphic Euclidean regularization.

Compare with the following examples: If K is the unit cube, then P is already
equivalent to a ball for most u € SO(n) (this follows from [100], see 4.7.1). If K is
the unit ball of ¢7, the second operation is certainly needed.

A closely related result from [141] is the following isomorphic inequality con-
necting K with K°:

Let pi(K) = max{p > 0 : pD,, C %2221 u;(K) , u; € O(n)}. Then, there
exists an absolute constant ¢ > 0 such that

pa(K)ps(K°) > ¢

for every body K in R™. Observe that Kashin’s result is a consequence of this fact:
if K is the cube, then p3(K°) < ¢/+/n. Therefore, K + u(K) D ¢y/nD,, for some
u € O(n). It is not clear if two rotations of K° suffice for a similar statement.

2. One may use the M-position in order to obtain a random version of the
quotient of subspace theorem: If K is in M-position, then using Remark 6.2.3(i)
we see that every An-dimensional projection Pr(K) of K has finite volume ratio
(which depends on A\). We can therefore apply Theorem 4.7.2 to conclude that a
random A?n-dimensional section Pp(K)NE of Pp(K) has distance depending only
on A from the corresponding Euclidean ball.

7 Appendix

7.1 The hyperplane conjecture

In 2.3 we saw that every body in R™ has an isotropic position K with |K| = 1,
which satisfies

(1) | (w.0yds = 15

for every § € S™~!. This position is uniquely determined up to orthogonal transfor-
mations, and the affine invariant L is called the isotropic constant of K. It is an
open problem whether there exists an absolute constant C' > 0 such that Ly < C
for every body K.

Let K be a body in R". Using Theorem 2.3.6, one can easily check that

detu
2 nL? < |7/ uz|?dx
@) < e [ e
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for every invertible linear transformation u. For the same reason,

|l @pds

(3) nLZ . < |det(u71)*|
T () (Ke)

We may choose u : X — €% such that d(Xg,0%) = |Jul| ||u"t||. Then, (2) and (3)
imply that

5 n N ° —2/n
(4) n? Ly Lo < d*(Xae, ) (Juk| | (™) (1)) */",
and an application of the inverse Santalé inequality shows that

Therefore, duality gives the following first estimates on the isotropic constant:

Theorem 7.1.1. Let K be a body in R*. Then, Lx < cd(Xk, %) < cy/n. More-
over, either L < c/n or L. < cy/n. O

Bourgain [24] has proved that Lx < c¢/nlogn, where ¢ > 0 is an absolute
constant, for every body K. We shall give a proof of this fact following Dar’s
presentation in [46]. Recall that for every § € S"~! and p > 1 we have

(©) (1 /. |<w,0>|Pdw)l/p5cp|71| [ 1te.8)d

where ¢ > 0 is an absolute constant. This is a consequence of Borell’s lemma (see
2.3). It follows from 2.3 (25) that if K is isotropic, then

(7) / exp(|(z,0)| /cLi)dz < 2,
K
for every § € S™!, where ¢ > 0 is an absolute constant. We shall use this infor-

mation in the following form:
Lemma 1. Let K be an isotropic body. If N is a finite subset of S™~!, then

.
(8) /Krene%c|(:v,9)|dx < L log |N]|

Starting with an isotropic body K, we see from Theorem 2.3.6 that

trl
(9) nL3 < r_/ |:U|2d£13:/<33,T:U>d:U
n Jk K

< T Od - d
< [ Wrellxeds = [ ma \te.)lda

for every symmetric, positive-definite volume preserving transformation T of R"™.
In order to estimate this last integral, we first reduce the problem to a discrete one
using the Dudley-Fernique decomposition:
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Lemma 2. Let A be a body in R™, and R be its diameter. For every and
j=1,...,r, we can find finite subsets N; of A with log|N;| < cn(w(A)27/R)? with
the following property: every x € A can be written in the form

r=2z1+...+ 2z, +w;,

where zj € Z; = (Nj — Nj_1) N (3R/2/)D,, and w, € (R/2")D,, (we set No = {o}).
O

The proof of this decomposition is simple. The estimate on the cardinality of
N; comes from Sudakov’s inequality (Theorem 6.1.1). We now choose T' in (9) so
that A = TK will have minimal mean width: Theorem 5.2.1 allows us to assume
that w(TK) < ¢y/nlogn.

From Lemma 2, we see that for every z € K,

10 ;T)| < ;
(10) mae [(y, )] z_jm o)+, max |,

R
_Z—max| (2, z)| + T|:U|,

) z€Z;

where Z = z/|z] € S"~!. Now, Lemma 1 and the estimate on |N;| imply that

TK)27
(11) / max |(Z,z)|de < cLilog|Z;| < enLk <u>
K *€Z; R

for every j =1,...,r. Going back to (9), we conclude that

(12) nL3 < cLg an TK) \/_
j=1

2

<Lk <nw2(TK) - + 5 \F )

and the optimal choice for r gives
(13) nL3 < cy/nw(TK)y/nLk.

Since w(TK) < ¢y/nlogn, the proof is complete:
Theorem 7.1.2. For every body K in R® we have Lk < ci/nlogn. O

Remark: The same holds true for non-symmetric convex bodies as well (see [155]).
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7.2 Geometry of the Banach-Mazur compactum

1. Consider the set B, of all equivalence classes of n-dimensional normed spaces
X = (R™,||-|]), where X is equivalent to X" if and only if X and X' are isometric.
Then, B, becomes a compact metric space with the metric logd, where d is the
Banach-Mazur distance (the Banach-Mazur compactum).

There are many interesting questions about the structure of the Banach-Mazur
compactum, and most of them remain open. Below, we describe some fundamental
results and problems in this area. The interested reader will find more information
in the book [195] and the surveys [67], [183].

2. John’s theorem shows that d(X,Y) < n for every X,Y € B,,. Therefore,
diam(B,,) < n. The natural question of the exact order of diam(B,,) remained open
for many years and was finally answered by Gluskin [64]: diam(B,,) > cn.

Gluskin does not describe a pair X,Y € B,, with d(X,Y) > cn explicitely
(in fact, there is no concrete example of spaces with distance of order greater
than y/n). The idea of the proof is probabilistic: a random 7" : £} — £} satisfies
IT|| IT71|] > cn, and this suggests that by “spoiling” ¢} it is possible to obtain
X and Y with distance en. The spaces which were used in [64] have as their unit
ball a body of the form K = co{+e;,*z;: 1 < j < 2n}, where {e;} is the standard
orthonormal basis of R® and the x;’s are chosen uniformly and independently from
the unit sphere S”~!. A random pair of such spaces has the desired property.

This method of considering random spaces proved to be very fruitful in prob-
lems where one needed to establish “pathological behavior”. We mention Szarek’s
finite dimensional analogue of Enflo’s example [56] of a space failing the approx-
imation property: there exist n-dimensional normed spaces whose basis constant
is of the order of \/n [181]. See also [65], [124] and subsequent work of Szarek
and Mankiewicz where random spaces play a central role. The article [152] in this
collection covers this topic.

3. Another natural question about the geometry of the Banach-Mazur com-
pactum is that of the uniqueness of its center: If dimX = n and d(X,Y) < ¢/n
for every Y € B,, is it then true that X is “close” (depending on c) to €57
This question was answered in the negative by Bourgain and Szarek [33]: Let
Xo = ¢5 @ £77°, where s = [n/2]. Then, d(X,,Y) < ¢y/n for every Y € B,, (and,
clearly, d(Xo, %) > ¢'v/n). The proof of the fact that Xy is an asymptotic center
of the compactum is based on the proportional version of the Dvoretzky-Rogers
lemma (see 4.1).

4. Fix X € B,,. Then, one can define the radius of B, with respect to X by
R(X) = max{d(X,Y) : Y € B,}. Many problems of obvious geometric interest
arise if one wants to give the order of the radius with respect to important concrete
centers. For example, the problem of the distance to the cube R(¢%) remains open.
It is known that R(£?)) < cn®/% (see [33], [186] and [62]). On the other hand, Szarek
has proved [182] that R(£%) > cy/nlogn, therefore ¢ and ¢ are not asymptotic
centers of the compactum (these are actually the only concrete examples of spaces
for which this property has been established).
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5. If we restrict ourselves to subclasses of B,,, then the diameter may be signif-
icantly smaller than n: Let A, be the family of all 1-symmetric spaces. Tomczak-
Jaegermann [192] (see also [66]) proved that d(X,Y) < cy/n whenever X, Y € A,.
This result is clearly optimal: recall that d(¢7, £3) = \/n. The analogous problem for
the family of 1-unconditional spaces remains open. Lindenstrauss and Szankowski
[114] have shown that in this case d(X,Y") < en®, where « is a constant close to
2/3. It is conjectured that the right order is close to \/n.

The diameter of other subclasses of B,, was estimated with the method of ran-
dom orthogonal factorizations. The idea (which has its origin in work of Tomczak-
Jaegermann [190], and was later developped and used by Benyamini and Gordon
[27]) is to use the average of ||T'||x—v||T~!|ly—x with respect to the probability
Haar measure on SO(n) as an upper bound for d(X,Y). Using this method one
can prove a general inequality in terms of the type-2 constants of the spaces [27],
[55]:

d(X,Y) < ev/n[Ty(X) + To(Y™)]

for every X,Y € B,,. This was further improved by Bourgain and Milman [31] to
A(X,Y) < e(d(Y, 8)T>(X) +d(X, ) To(Y") ).

In [31] it is also shown that d(X,X*) < c(logn)"n®/6 for every X € B,. All
these results indicate that the distance between spaces whose unit balls are “quite
different” should be significantly smaller than diam(B5,,).

6. The Banach-Mazur distance d(K, L) between two not necessarily symmetric
convex bodies K and L is the smallest d > 0 for which there exist z;,z, € R" and
T € GL,, such that K — 2y CT(L — 22) Cd(K — z1).

The question of the maximal distance between non-symmetric bodies is open.
John’s theorem implies that d(K,L) < n®. Better estimates were obtained with
the method of random orthogonal factorizations and recent progress on the non-
symmetric analogue of the M M*-estimate (Theorem 5.2.1). In [42] it was proved
that every convex body K has an affine image K such that M (K;)M*(K7) < c\/n,
a bound which was improved to en'/3log”n, B > 0 in [170]. Using this fact,
Rudelson showed that d(K,L) < en*/? log® n for any K,L € K,. See also recent
work of Litvak and Tomczak-Jaegermann [116] for related estimates in the non-
symmetric case.

7. Milman and Wolfson [153] studied spaces X whose distance from £ is
extremal. They showed that if d(X, £5) = \/n, then X has a k-dimensional subspace
F with k > clogn which is isometric to ¢¥. The example of X = ¢ shows that
this estimate is exact.

An isomorphic version of this result is also possible [153]: If d(X,£%) > ay/n
for some a € (0,1), then X has a k-dimensional subspace F' (with k = h(n) — oo
as n — o00) which satisfies d(F, (¥) < c(a), where c(a) depends only on a. The
original estimate for k in [153] was later improved to k > ¢; () logn through work
of Kashin, Bourgain and Tomczak-Jaegermann (see [195, Section 31] for details).
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An extension of this fact appears in [158]: Recall that a Banach space X
contains (7’s uniformly if X contains a sequence of subspaces F,,n € N with
d(F,,¢7) < C. Then, the following are equivalent:

(i) X does not contain £}’s uniformly.

(ii) sup{d(F,¢3) : F C X, dimF = n} = o(y/n).

(iii) There exists a sequence a;,, = o(y/n) with the following property: If F is an
n-dimensional subspace of X, there exists a projection P : X — F with ||P|| < ay,.

In the non-symmetric case the extremal distance to the ball is n. Palmon [156]
showed that d(K, D,,) = n if and only if K is a simplex.

8. Tomczak-Jaegermann [193] defined the weak distance wd(X,Y") of two n-
dimensional normed spaces X and Y by wd(X,Y) = max{q(X,Y),q(Y, X)}, where

¢(X,Y) = inf /Q IS@)I] IT@)]] deo,

and the inf is taken over all measure spaces  and all maps T : Q@ — L(X,Y),
S :Q — L(Y,X) such that [, S(w) o T'(w)dw = idx. It is not hard to check that
wd(X,Y) < d(X,Y) and that with high probability the weak distance between
two Gluskin spaces is bounded by ¢y/n. In fact, Rudelson [168] has proved that
wd(X,Y) < en*31og"® " p for all X,V € B,. It is conjectured that the weak
distance in B, is always bounded by ¢y/n.

7.3 Symmetrization and approximation

Symmetrization procedures play an important role in classical convexity. The ques-
tion of how many successive symmetrizations of a certain type are needed in order
to obtain from a given body K a body K which is close to a ball was extensively
studied with the methods of local theory. This study led to the surprising fact that
only few such operations suffice:

Let K € K,, and v € S*!. Consider the reflection 7, with respect to the
hyperplane orthogonal to u. The Minkowski symmetrization of K with respect
to u is the convex body % (K + m,K). Observe that this operation is linear and
preserves mean width. A random Minkowski symmetrization of K is a body m, K,
where u is chosen randomly on S™ ! with respect to the probability measure o.

In [38] it was proved that for every e > 0 there exists ng(e) such that for every
n > ng and K € K, if we perform N = Cnlogn + ¢(e)n independent random
Minkowski symmetrizations on K we receive a convex body K such that

(1-&)w(K)D, C K C (1+¢)w(K)D,

with probability greater than 1 — exp(—ci(e)n). The method of proof is closely
related to the concentration phenomenon for SO(n).

The same question for Steiner symmetrization was studied in [39]. Mani [123]
has proved that, starting with a body K € K, if we choose an infinite random
sequence of directions u; € S"! and apply successive Steiner symmetrizations Ou;
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of K in these directions, then we almost surely get a sequence of convex bodies
converging to a ball. The number of steps needed in order to bring K at a fixed
distance from a ball is much smaller [39]: If K € K,, with |K| = |D,|, we can find
N < cinlogn and uy,...,uxy € S ! such that

(1) cngn C(ouy ©...004)(K) C 2Dy,

where ¢1,c2 > 0 are absolute constants. It is not clear what the bound f(n,¢) on
N would be if we wanted to replace ¢3 by 1 —¢, € € (0,1). The proof of (1) is based
on the previous result about Minkowski symmetrizations.

Results of the same nature concern questions about approximation of convex
bodies by Minkowski sums. The global form of Dvoretzky’s theorem is an isomor-
phic statement of this type.

Recall that a zonotope is a Minkowski sum of line segments, and a zonoid is a
body in R™ which is the Hausdorff limit of a sequence of zonotopes. A body is a
zonoid if and only if its polar body is the unit ball of an n-dimensional subspace of
L;1(0,1) (for this and other characterizations of zonoids, see [20]).

The unit ball of £} is a zonoid if and only if 2 < p < oo (see [50]). In partic-
ular, the Euclidean unit ball D,, can be approximated arbitrarily well by sums of
segments. The question of how many segments are needed in order to come (1+¢)-
close to Dy, is equivalent to the problem of embedding ¢ into ¢). From the results
in [61] it follows that N < ¢(e)n segments are enough. In [40] it was shown that the
same bound on N allows us to choose the segments having the same length. The
linear dependence of N on n is optimal, but the best possible answer if we view IV
as a function of both n and ¢ is not known (see [28], [30], [40], [111], [196]).

If we replace the ball D, by an arbitrary zonoid Z, then the same approxi-
mation problem is equivalent to the question of embedding an n-dimensional sub-
space of L1(0,1) into /. Bourgain, Lindenstrauss and Milman [40] proved, by
an adaptation of the empirical distribution method of Schechtman [173], that for
every € € (0,1) there exist N < ce?nlogn and segments I,...,Ix such that
(1-¢e)ZC > I; C (1+4¢)Z. Moreover, if the norm of Z is strictly convex then N
can be chosen to be of the order of n up to a factor which depends on ¢ and the
modulus of convexity of || - ||z. Later, Talagrand [188] showed (with a considerably
simpler approach) that one can have N < c||Rad,|/% & ?n.

For more information on this topic, we refer the reader to the surveys [110],
[113] and [99].

7.4 Quasi-convex bodies

Many of the results that we presented about symmetric convex bodies can be ex-
tended to a much wider class of bodies. We have already discussed extensions of the
main facts to the non-symmetric convex case. We now briefly discuss extensions to
the class of quasi-convex bodies.

Recall that a star body K is called quasi-convex if K + K C ¢K for some
constant ¢ > 0. Equivalently, if the gauge f of K satisfies (i) f(z) > 0 if  # 0, (ii)
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f(Az) = |A|f(z) for any z € R™, and (iii) f € C(«) i.e. there exists o € (0, 1] such
that

af(z) < (f  F)(@) = int{f(z1) + f(22) , 1 + 2 =7} , @R

A body K is called p-convex, p € (0,1), if for any z,y € K and A\, u > 0 with
AP 4+ uP? =1 we have Az + puy € K. Every p-convex body K is quasi-convex, and
K + K C 2Y/PK. Conversely, for every quasi-convex body K (with constant C) we
can find a g-convex body K, such that K C K; C 2K, where 21/¢ = 2C (see [166]).

Most of the basic results we described in the previous sections were extended to
this case. Versions of the Dvoretzky-Rogers lemma and Dvoretzky’s theorem were
proved by Dilworth [49]. For the low M*-estimate and the quotient of subspace
theorem in the quasi-convex setting, see [117] and [77] respectively (see also [143]
for an isomorphic Euclidean regularization result and the random version of the QS-
theorem). The reverse Brunn-Minkowski inequality is shown in [36]. For results
on existence of M-ellipsoids, entropy estimates and asymptotic formulas, see [117],
[118] and [147]. In most of the cases, the tools which were available from the
convex case were not enough, and new techniques had to be invented: some of
them provided interesting alternative proofs of the known “convex results”.

7.5 Type and cotype

The notions of type and cotype were introduced by Hoffmann-Jorgensen [92] in
connection with limit theorems for independent Banach space valued random vari-
ables. Their importance for the study of geometric properties of Banach spaces
was realized through the work of Maurey and Pisier (see the article [120] in this
collection for a discussion of the development of this theory).

Given an n-dimensional normed space X, and 1 < p < 2 (2 < ¢ < o0, respec-
tively), the type-p (cotype-q) constant Tp,(X) (Cy(X)) of X is the smallest T > 0
(C > 0) such that: for every m € N and z4,...,z,, € X,

Z r; (t)iL“z

1 2 \ 1/2 m 1/p
( / dt) <T (Z ||wi||f’> -
0 1= i=1
m 1/q L o\ 1/2
respectively, (Z ||:Ul||q> <c (/ ) .
i=1 0

Results of Tomczak-Jaegermann ([191] when p = ¢ = 2), Konig ([103] for any p
and ¢ not equal to 2, up to constants depending on p,q) and Szarek [184] show
that in order to determine the (Gaussian) type-p or cotype-q constants of X up to
an absolute constant, it is enough to consider n vectors. In the Rademacher case,
the definite answer is not yet known. It is clear that T>(¢%) = C2(¢5) = 1 and,
conversely, Kwapien [104] proved that d(X,£}) < Co(X)T(X).

m

m

Z r; (t):l?l

i=1
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Let ky(X;e), 1 < p < 00, be the largest integer k& < n for which Kl’ﬁ is 1+
e-isomorphic to a subspace of X (in this terminology, k(X) = k2(X;4)). The
following results show how type and cotype enter in the study of the linear structure
of a space:

(i) In [61] it is shown that k»(X) > cn/C3(X) and ky(X) > en®/7/C2(X). This
gives another proof of the facts k2 (€) > cn, 1 <p <2, and kz(€}) =~ n?/1 q > 2.

(ii) In [159] it is proved that k,(X;e) > ¢(p,e)Tp(X)?, where 1 < p < 2 and
= + E = 1. This generalizes the estimate k,(¢};¢) > c¢(p,e)n, 1 < p < 2, of Johnson
and Schechtman [98].

(iii) A quantitative version of Krivine’s theorem [9] states that, for every A > ¢,

kp(X;e) > cle, A)[k, (X; A)|rE/°

Gowers [70], [71] obtained related estimates on the length of (1+¢)-symmetric basic
sequences in X.

(iv) In [121] it is shown that if no cotype-¢ constant of X is bounded by a
number independent of n, then X contains (1 +¢)-isomorphic copies of £, for large
k. Alon and Milman [7], using combinatorial methods, provided a quantitative
form of this fact: ko(X;1)keo(X;1) > exp(cy/Iogn).

Bourgain and Milman [32] proved that vr(Kx) < f(C2(X)). Thus, spaces
with bounded cotype-2 constant satisfy all consequences of bounded volume ratio
(this had been independently observed, see e.g. [61],[54]). Milman and Pisier [148]
introduced the class of spaces with the weak cotype 2 property: X is weak cotype
2 if there exists 6 > 0 such that ko(E) > ddimFE for every E C X. One can then
prove that vr(E) < C(0) for every E C X [148].

In 6.2 we saw that every n-dimensional normed space X has a subspace E with
dimE > n/2 such that vr(Kg-) < C. This suffices for a proof of the quotient of
subspace theorem. However, the following question remains open: does every X
contain a subspace E with dimFE > n/2 such that C2(E*) < C'? This problem is
related to many open questions in the local theory (for a discussion see [136], [144]).

Finally, let us mention the connection between Gaussian and Rademacher aver-
ages [122]: Let X be an n-dimensional normed space, and {z;} be a finite sequence
in X. Then,

1/2
\/g /01 H zj:rj(t)mj Hth < /Q H zj:gj(w)a:j Hde

1/2

1/2

2
o ([ oo |

If X has bounded cotype-q constant C(X) for some g > 2, then the constant in
the right hand side inequality may be replaced by ¢,/gCy(X).
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7.6 Non-linear type theory

Let (T,d) be a metric space, and F"™ = {—1,1}" with the normalized counting
measure fi,. An n-dimensional cube in T is a function f : F™* — T. For any such
fandie€ {1,...,n}, we define

(Aif)e) =d(f(ery - €ire-yEn)y f(ELyevey—E€iyevnyEn))-

A metric space (T, d) has metric type p, 1 < p < 2, if there exists a constant C > 0
such that, for every n € N and every f: F™ — T we have

1/2

( . d(f(s),f(—a))2d,,n>l/  oni

Every metric space has type 1, and if 1 < p; < p2 < 2, metric type ps implies
metric type p;.

Let ¢ : (Th,d;) — (T»,d2) be a map between metric spaces. The Lipschitz
norm of ¢ is defined by

dy (¢(t), ¢(s))
d1 (t, S '

Let F}' be the space F" equipped with the metric induced by £]. We say that a

metric space (T, d) contains F}'’s (1 + €)-uniformly if for every n € N there exist a

subset T, C T and a bijection ¢,, : F}' — T, such that [|én||Lip||o; Ly < 1+e.
Bourgain, Milman and Wolfson [41] (see also [154]) proved the following:

pllLip = sup

S

~—

Theorem 7.6.1. A metric space (T,d) has metric type p for some p > 1 if and
only if there exists € > 0 such that T does not contain F*’s (1 + €)-uniformly.

A natural question which arises is to compare the notions of metric type and
type in the case where 7" is a normed space. An answer to this question was given
in [41], see also [161]:

Theorem 7.6.2. Let X be a Banach space and let 1 < p < 2.

(i) If X has type (respectively, metric type) p, then X has metric type (respec-
tively, type) p1 for all 1 < p; < p.

(ii) X contains FI*’s uniformly if and only if X contains €} ’s uniformly.

We refer the interested reader to [41], [161] for the proofs of these facts, and a
comparison with another notion of metric type which was earlier proposed by Enflo
[57]. In [41] and [37] one can find a generalization of Dvoretzky’s theorem for metric
spaces: For every € > 0 there exists a constant ¢(g) > 0 with the following property:
every metric space T of cardinality N contains a subspace S with cardinality at
least c(¢)log N such that for some S C ¢y with |S| = |S| we can find a bijection
¢:S — S with ||¢||Lipl|¢~ |Lip < 1+ ¢ (this means that S is (1 + ¢)-isomorphic to
a subset of a Hilbert space).
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Let us finally mention an interesting connection between non-linear problems
and a more advanced form of type and cotype, the so-called Markov type and cotype
which was introduced and studied by K. Ball [17].
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