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INTRODUCTION

The aim of this book is to present the basic aspects of the concentration of measure
phenomenon. The concentration of measure phenomenon was put forward in the
early seventies by V. Milman in the asymptotic geometry of Banach spaces. Of
isoperimetric inspiration, it is of powerful interest in applications, in various areas
such as geometry, functional analysis and infinite dimensional integration, discrete
mathematics and complexity theory, and especially probability theory. This book is
concerned with the basic techniques and examples of the concentration of measure
phenomenon with no claim to be exhaustive. A particular emphasis has been
put on geometric, functional and probabilistic tools to reach and describe measure
concentration in a number of settings.

As mentioned by M. Gromov, the concentration of measure phenomenon is
an elementary, yet non-trivial, observation. It is often a high dimensional effect,
or a property of a large number of variables, for which functions with small local
oscillations are almost constant. A first illustration of this property is suggested
by the example of the standard n-sphere S™ in R®*! when the dimension 7 is
large. One striking aspect of uniform measure ¢™ on S™ in high dimension is that
it is almost concentrated around the equator. More generally, as a consequence of
spherical isoperimetry, given any measurable set A with, say, ™(A4) > 3, almost
all points (in the sense of the measure 6™) on S™ are within (geodesic) distance 71;
from A (which becomes infinitesimal as n — 00). Precisely, for every r > 0,

O’n(A,-) >1-— e—(n—l)r’/Z

where A, = {z € S";d(x, A) < r} is the neighborhood of order r > 0 of A for the
geodesic metric on S™.

This concentration property on the sphere may be described equivalently on
functions, an idea going back to Lévy. Namely, if F is a continuous function on S
with modulus of continuity wr(n) = sup{|F(z) — F(y)|;d(z,y) < n}, then

an({lF —mp| > wp(n)}) < 9= (n=1)n*

where mp is a median of F for 6™. Therefore, functions on high dimensional spheres
with small local oscillations are strongly concentrated around a mean value, and are
thus almost constant on almost all the space! This high dimensional concentration
phenomenon was extensively used and emphasized by V. Milman in his investigation
of asymptotic geometric analysis.



viii INTRODUCTION

As vet another interpretation. thie concept of obscrvable diammeter as consid-
ered by M. Gromov is a “visual” description of the concentration of measure phe-
nomenon. We view the sphere with a naked cyc which cannot distinguish a part of
S™ of measurc (luminosity) less than x > 0 (small but fixed). A Lipschitz function
F may be interpreted as an obscrvable, that is an observation device giving us the
visual image measure of o™ by F. In this language, Lévy’s inequality on Lipschitz
functions expresses that the “observable diameter of S™ is of the order of —\/1—1-‘ asn
is large, in strong contrast with the diameter of S™ as a metric space.

In probability theory, the concentration of measure is a property of a large
number of varibales, such as in laws of large numbers. A probabilistic description
of the concentration phenomenon goes back to E. Borel who suggested the follow-
ing geometric interpretation of the law of large numbers for sums of independent
random variables uniformly distributed on the interval [0,1]. Let u" be uniform
measure on the n-dimensional cube [0, 1]”. Let H be a hyperplane that is orthog-
onal to a principal diagonal of [0,1]" at the center of the cube. Then, if H, is the
neighborhood of order r > 0 of H, for every ¢ > 0, u"*(H, ;) — 1 as n — oo.
Actually, the relevant observable is z € [0,1]" — 1 3" | z; € [0,1], which concen-
trates around the mean value % The normal projection of the cube to the principal
diagonal identified with [0, v/n] thus sends most of the measure of the cube to the
subsegment

[ v, Y2 4 eval.
In fact, €4/n may be replaced by any sequence r, — oo as follows from the central
limit theorem.

A related description is the following. Let X;, X3,... be a sequence of inde-
pendent random variables taking the values +1 with equal probability, and set, for
everyn>1, S, = X; +---+ X,. We think of S,, as a function of the individual
variables X, and we state the classical law of large numbers by saying that S, is
essentially constant (equal to 0). Of course, by the central limit theorem, the fluc-
tuations of S, are of order /n which is hardly zero. But as S,, can take values as
large as n, this is the scale at which one should measure S, in which case S, /n is
indeed cssentially zero as expressed by the classical exponential bound

P({-l—ill > r}) < 2e""’2/2, r>0.

In this contcxt, and according to M. Talagrand, one probabilistic aspect of measure
concentration is that a random variable that depends (in a smooth way) on the
influence of many independent variables (but not too much on any of them) is
essentially constant.

Measure concentration is surprisingly shared by a number of cases that gen-
eralize the previous examples, both by replacing linear functionals (such as sums
of independent random variables) by arbitrary Lipschitz functions of the samples,
and by considering measures that are not of product form. It was indeed again
the insight of V. Milman to emphasize the difference between the concentration
phenomenon and standard probabilistic views on probability inequalities and law
of large number theorems by the extension to Lipschitz (and even Hoélder type)
functions and more general measures. His enthusiasm and persuasion eventually
convinced M. Talagrand of the importance of this simple, yet fundamental, concept.
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It will be onc of the purposes of this book to describe some of the basic examn-
ples and applications of the concentration of measurc phenomenon. While the first
applications were mainly developed in the context of asymptotic geometric analysis,
they have now spread to a wide range of framcworks, covering areas in geomctry,
discrete and combinatorial mathematics, and in particular probability theory. Clas-
sical probabilistic inequalitics on sums of independent randoin variables have becn
used indeed over the years in limit theorems and discrete algorithmic mathemat-
ics. They provide quantitative illustrations of measure concentration by so-called
exponential inequalities (mostly of Gaussian type). Recent developments on the
concentration of measure phenomenon describe far reaching extensions that pro-
vide dimension free concentration properties in product spaces which, due to the
work of M. Talagrand during the last decade, will form a main part of these notes.

The book is divided into 8 chapters. The first one introduces the notions and
elementary properties of concentration functions, deviation inequalities and their
more geometric counterparts as observable diameters. We also briefly indicate a
few useful tools to investigate concentration properties. The second chapter de-
scribes some of the basic and classical isoperimetric inequalities at the origin of
the concentration of measure phenomenon. However, we do not concentrate on
the usually somewhat delicate extremal statements, but rather develop some self-
contained convexity and semigroup arguments to reach the concentration properties
originally deduced from isoperimetry. Chapter 3 is a first view towards geometric
and topological applications of measure concentration. In particular, we describe
there Milman’s proof of Dvoretsky’s thecorem on almost spherical sections of convex
bodies. V. Milman in this proof most vigorously emphasized the usefulness of con-
centration ideas. Chapter 4 investigates measure concentration in product spaces,
mostly based on the recent developments by M. Talagrand. After a brief view of
the more classical martingale bounded difference method, we cover there the convex
hull and finite point approximations, which are of powerful use in applications to
both empirical processes and discrete mathematics. We also discuss the particu-
lar concentration property of the exponential distribution. The next two chapters
emphasize functional inequalities stable under products: thereby obtaining a new
approach to the results of Chapter 4. Chapter 5 is devoted to the entropic and
logarithmic Sobolev inequality approach. We present there the Herbst method to
deduce concentration from a logarithmic Sobolev inequality and describe the various
applications to product measures and related topics. Chapter 6 is yet another form
of concentration relying on information and transportation cost inequalities with
which one may reach several of the conclusions of the preceding chapters. Chapter
7 is devoted to the probabilistic applications of concentration in product spaces
to sharp bounds on sums of independent random vectors or empirical processes:
these applications lay at the heart of M. Talagrand’s original investigation. The
last chapter is a selection of (recent) applications of the concentration of measure
phenomenon to various areas such as statistical mechanics, geometric probabilities,
discrete and algorithmic mathematics, for which the concentration ideas, although
perhaps at some mild level, appear to be useful tools of investigation.

While we describe in this work a number of concentration properties put for-
ward in several contexts, from more geometric to functional and probabilistic set-
tings, we usually produce the correct orders but almost never discuss sharp con-
stants.
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This book is strongly inspired by early references on the subject. In particular,
the lecture notes by V. Milman and G. Schechtman that describe the concentration
of measure phenomenon and its applications to asymptotic theory of finite dimen-
sional normed spaces were a basic source of inspiration during the preparation of
this book. We also used the recent survey by G. Schechtman in the Handbook in the
Geometry of Banach Spaces. (The latter handbook contains further contributions
that illustrate the use of concentration in various functional analytic problems.)
The memoir by M. Talagrand on isoperimetric and concentration inequalities in
product spaces is at the basis of most of the material presented starting with Chap-
ter 4, and the ideas developed there gave a strong impetus to recent developments
in various areas of probability theory and its applications. Several of the neat argu-
ments presented in these references have been reproduced here. The already famous
3% Chapter of the recent book by M. Gromov served as a useful source of geometric
examples where further motivating aspects of convergence of metric measure spaces
related to concentration are developed. While many geometric invariants are in-
troduced and analyzed there, our point of view is perhaps a bit more quantitative
and motivated by a number of recent probabilistic questions. Perspectives and de-
velopments related to the concentration of measure phenomenon in various areas
of mathematics and its applications are discussed in M. Gromov’s book as well as
in the recent papers of M. Gromov and V. Milman in the special issues “Vision” of
Geometric and Functional Analysis GAFA2000.

Each chapter is followed by some Notes and Remarks with an attempt in
particular to trace the origin of the main ideas. We apologize for inaccuracies and
omissions.

The notations used throughout this book are the standard ones used in the
literature. Although we keep some consistency, we did not try to unify all the
notations and often used the classical notation in a given context even though it
might have been used differently in another.

I am grateful to Michel Talagrand for numerous discussions over the years on
the topic of concentration and for explaining to me his work on concentration in
product spaces. Parts of several joint works with Sergey Bobkov on concentration
and related matters are reproduced here. I sincerely thank him for corrections
and comments on the first draft of the manuscript. I also thank Vitali Milman
and Gideon Schechtman for their interest and useful comments and suggestions,
and Markus Neuhauser, James Norris and Vladimir Pestov for helpful remarks and
corrections. I sincerely thank the A.M.S. Mathematics Editor Edward Dunne and
Natalya Pluzhnikov for their help in the preparation of the manuscript.

Toulouse, May 2001 Michel Ledoux



1. CONCENTRATION FUNCTIONS
AND INEQUALITIES

In this chapter, we introduce, with the first examples of spherical and Gaussian
isoperimetry, the concept of measure concentration as put forward by V. Milman
[M-S] and discuss its first properties. We define the notion of concentration function
and connect it with Lévy’s deviation and concentration inequalities for Lipschitz
functions that provide a main tool in applications. The notion of observable diam-
eter is another more geometric view to concentration. The last two sections of this
chapter are devoted to the useful tools of expansion coefficients, Laplace bounds
and infimum-convolution inequalities to explore concentration properties.

1.1 First examples

To introduce to the concept of measure concentration, we first briefly discuss a few
examples that will be further analyzed (with references) later on.

Our first illustration is suggested by the example of the standard n-sphere S™
in R"*! when dimension n is large. By a standard computation, uniform measure
o™ on S is almost concentrated when the dimension n is large around the (every!)
equator. Actually, the isoperimetric inequality on S™ expresses that spherical caps
(geodesic balls) minimize the boundary measure at fixed volume. In its integrated
form (see Section 2.1), given a Borel set A on S™ with the same measure as a
spherical cap B, then for every r > 0,

o™(Ay) > o™(By)

where A, = {z € S";d(x,A) < r} is the (open) neighborhood of order r for
the geodesic distance on S". One main feature of concentration with respect to
isoperimetry is to analyze this inequality for the non-infinitesimal values of r > 0.
The explicit evaluation of the measure of spherical caps (performed below in Section
2.1) then implies that given any measurable set A with, say, 0®(A) > 1, for every
r>0,

o"(Ay) > 1— e~ (=12, (1.1)

Therefore, almost all points on S™ are within (geodesic) distance ﬁ from A, which
is of particular interest when the dimension n is large. From a “tomographic” point
of view (developed further in Section 1.4 below), the visual diameter of S™ (for o™)
is of the order of \/LR as n — oo, which is in contrast with the diameter of S™ as a
metric space.
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This example is a first, and main, instance of the concentration of measurc
phenomenon for which nice patterns develop as the dinension is large. It further-
more suggests the introduction of a concentration function in order to evaluate the
decay in (1.1). Setting

aon(r) =sup {1 - o™(4,); ACS".o™(4) >3}, >0,
the bound (1.1) amounts to saying that
ogn(r) < e (=02 15, (1.2)

Note that r > 0 in (1.2) actually ranges up to the diameter = of S” and that (1.2)
is thus mainly of interest when n is large.

By rescaling of the metric, the preceding results apply similarly to uniform
measure o’ on the n-sphere Sy of radius R > 0. In particular,

asn(r) < e"(""l)"z/mz, r>0. (1.3)

Properly normalized, uniform measures on high dimensional spheres approxi-
mate Gaussian distributions. More precisely (see Section 2.1), the measures a’\‘h—‘
converge when n tends to infinity to the canonical Gaussian measure on RN. The
isoperimetric inequality on spheres may then be transferred to an isoperimetric
inequality for Gaussian measures. Precisely, if ¥ = v* is the canonical Gaussian
measure on R* with density (27)~*/2e~1#I"/2 with respect to Lebesgue measure
and if A is a Borel set in R* with v(4) = ®(a) for some a € [—00,+400] Where
a(t) = (2m)~12 [* o e~*"/2dg is the distribution function of the standard normal
distribution on the line, then for every r > 0,

v(Ar) = ®(a+ 7).

Here A, denotes the r-neighborhood of A with respect to the standard Euclidean
metric on R¥. Unless otherwise specified, R* (or subsets of RF) will be equipped
throughout this book with the standard Euclidean structure and the metric |z — y|,
z,y € R¥, induced by the norm |z| = (Zf=1 z? 1/2, z = (z1,...,7%) € R*. The
scalar product will be denoted z -y = 2?:1 Tili, T = (T2, Zk), Y= (Y1,-- > Yk)
€ R¥. Defining similarly the concentration function for v as

ay(r) = sup {1 - 7(4,); A C R*,4(4) > }}
we get in particular since #(0) = 1 and 1 — &(r) < e~™/2, r > 0, that
a,(r)<e T2, r>0. (1.4)
One may also think of (1.3) in the limit as n — oo with R = y/n. One may again
interpret (1.4) by saying that given a set A with ¥(A) > 1, almost all points in R*

are within distance 5 or 10 say from the set A whereas of course R¥ is unbounded.
We have thus here a second instance of measure concentration with the particular
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feature that the concentration function of (1.4) docs not depend on the dimension
of the underlying state spacc RF for the product measurc v = v*.

Our third example will be discrete. Consider the n-dimensional discrete cube
X ={0,1}" and equip X with the normalized Hamming metric

1 ,
d(z,y) = - Card({z, #ysi=1,...,n}),

z = (z1,...,%n), ¥y = (¥1,---,Yn) € {0,1}". Let p = u™ be uniform (product)
measure on {0, 1}" defined by p(A) = 27" Card (A) for every subset A of X. Iden-
tifying the extremal sets A in X for which the infimum inf{u(A,); u(A) > 3} is
attained may be used to show here that

au(r) <e™, r>0, (1.5)

where the concentration function a,, for u on {0,1}" equipped with the Hamming
metric is defined as above.

These first examples of concentration properties all follow from more refined
isoperimetric inequalities. They will be detailed in the next chapter in which full
proofs of the concentration (rather than isoperimetric) results will be presented.
These examples will serve as guidelines for the further developments. They moti-
vate and justify in particular the analysis of the concept of concentration function
performed in the next section.

1.2 Concentration functions

Motivated by the early examples of the preceding section, we introduce and for-
malize the concept of concentration function of a probability measure on, say, a
metric space. The concentration examples of Section 1.1 indeed rely on two main
ingredients, a (probability) measure and a notion of (isoperimetric) enlargement
with respect to which concentration is evaluated.

Thus, let (X, d) be a metric space equipped with a probability measure p on
the Borel sets of (X,d) (a metric measure space in the sense of [Grom2]). The
concentration function o (x,q4,,) (denoted more simply ox,,), or even «,, when the
metric d, or the underlying metric space (X, d), is implicit) is defined as

a(X,d,/.t)(r) = Sup{l - l"(Ar)§A C X)/"(A) 2> %}’ r>0. (1‘6)

Here A, = {z € X;d(z, A) < r} is the (open) r-neighborhood of A (with respect to
d). A concentration function is less than or equal to 3. When (X, d) is bounded,
the enlargements r > 0 in (1.6) actually range up to the diameter

Diam(X,d) = sup {d(z,y); z,y € X }

of (X,d), the concentration function being 0 when r is larger than the diameter.
This, however, will not usually be specified. In any case, the concentration function
decreases to 0 as r — 00. Indeed, fix a point z in X. Given 0 < ¢ < %, choose r
such that the measure of the complement of the ball B with center z and radius r
is less than €. Then, any Borel set A such that u(A4) > % intersects B. Hence A,,
covers B and thus 1 — pu(A2,) < 1- u(B) <e.
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By definition of the concentration function o, = ¢(x.a..), given a set A with
measure y(A) > 1, the set of points which are within distance r > 0 from a point
in A has measure larger than or equal to 1 — a,(r). If necessary, we agree in the
following that o, (0) = 1.

The idea of the concentration of measure phenomenon is that, in a number
of basic examples, ¢(x,q,,)(r) decreases rapidly as r, or the dimension of X, is
large. In particular, we say that u has normal concentration on (X,d) if there are

constants C, ¢ > 0 such that, for every r > 0,
2
a(x,dp)(r) S Ce™ . (1.7)

As emphasized in Section 1.1, important examples share this normal concentration
and we will often be concerned with this property throughout these notes. In
particular, as we have seen with (1.2), the normalized invariant measure 6™ on the
standard n-sphere S™, n > 2, has normal concentration with ¢ = (n — 1)/2 and
C = 1, which thus yields strong concentration in high dimension. By (1.4), the
canonical Gaussian measure on Euclidean space has this concentration (with ¢ =
and C = 1). Concentration (1.5) on the cube {0,1}" also belongs to this family.

We will also speak of exponential concentration if
a(x’d’#)(’l’) < Ce“", r>0.

Throughout these notes, we do not pay much attention to sharp constants in
normal concentration, although when possible we try to reach the correct exponent
¢ > 0. We do not discuss optimal C in normal or exponential concentration.

While the concentration function bounds 1 — p(A,) for any measurable set A
with u(A) > 3, it also does so when p(A4) > & > 0. This is the content of the
following easy and useful consequence of the definition of a concentration function.

Lemma 1.1. Let p be a probability measure on the Borel sets of a metric space
(X, d) with concentration function o,. If p(A) > & > 0, then

1= pu(Argtr) < ap(r)
for any r > 0 and 9 > 0 such that o, (ro) < €.

Proof. Denote by B the complement of A, so that A is included in the complement
of By,. If u(B) > 1,
m(A) <1 - p(Br,) < au(ro) <e

which is impossible. Thus u(Ay,) > 1 so that for every r > 0,
1= pu(Argir) < ().
The lemma is proved. O

The following simple contraction property shows that concentration functions
are decreasing under 1-Lipschitz mappings.

Proposition 1.2. Let ¢ be a Lipschitz map between two metric spaces (X, d) and
(Y, 6) such that

8(e(z), p(z") < llpllypd(z, ') for all z,2' € X.
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Let p be a probability measure on the Borel sets of X and denote by ., the measure
u pushed forward by ¢ on the Borel sets of (Y, ). Then, for every r > 0,

(y,6.00) (1) < x,a ) (r/ll0llLip)-

In particular a,,, < o, if p: X =Y is 1-Lipschitz.
For the proof, simply note that if A is a Borel set in Y, then for every r > 0,

(p—l(Ar) ) (<p_l(A))r/II<PIIL.p

where the enlargements are understood with respect to d and J, respectively.

A typical example of application of Proposition 1.2 arises when X is a topo-
logical metric group equipped with a (left-) translation invariant metric d and Y is
a quotient X/G equipped with the quotient metric

8(y,y") = inf {d(z,2"); p(z) = y, p(z) = ¥/}

where ¢ : X — X/G is the 1-Lipschitz quotient map.

1.3 Deviation inequalities

In this section we discuss equivalent descriptions of concentration properties in
terms of deviation and concentration inequalities for Lipschitz functions.

As before, let (X, d) be a metric space with Borel probability measure p. In
the preceding section we defined the concentration function o(x,a,.)(r), 7 > 0, as
the supremum over all Borel sets A with u(A) > 3 of 1 — pu(A,), where we recall
that A, is the enlargement of order r of A in the metric d. One could also define,
for every € > 0,

an,d,y)(r) = Sup{l - /"'(Ar)’A cX, /"'(A) 2 6}, r>0,

leading essentially to the same concept by Lemma 1.1. The value € = % is however
of particular interest through its connection with medians.

If i is a probability measure on the Borel sets of (X, d), and if F' is a measurable
real-valued function on (X, d), we say that mp is a median of F for p if

p({F <mr}) 23 and up({F 2mr})2 3.

A median mr may not be unique.
For a continuous function F on (X, d), we denote by

wr(n) = sup {|F(z) — F(y)|;d(z,y) <n}, n>0,

its modulus of continuity. If mp is a median of F for u, and if A = {F < mp},
note that whenever z is such that d(z,y) < n for some y € A, then

F(z) < F(y) +wr(n) < mr +wr(n)-
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Hence. since p(A) > %, by definition of the concentration function o, = o(x.4.4),

p({F > mr +wr(n)}) < au(n). (1.8)

Similarly with A = {F > mp},

p({F <mp —wp(n)}) < oun).

(Alternatively, replace F' by —F.) In particular,

p({IF = mp| > wp(n)}) < 20u(n). (1.9)

Inequalities (1.8) and (1.9) on the n-dimensional sphere S™ are sometimes called
Lévy’s inequalities. The high dimensional effect on S™ is expressed by the fact that
o, (n) is small when n is large, showing thus that functions on S™ with small local
oscillation are nearly constant on almost all of the space (with respect to o™).

It will be more convenient in the sequel to work with Lipschitz functions and
Lipschitz coefficients rather than with moduli of continuity. Let us detail again
(1.8) and (1.9) on Lipschitz functions. A real-valued function F on (X, d) is said
to be Lipschitz if F(z) - FQ)|

T)— Yy
"F"Llp 21;2 d(a:, y) < 00.
Clearly wp(n) < n||F||;, for every n > 0. We say that F'is 1-Lipschitz if || F|| ;, <1.
The class of Lipschitz functions is stable under the operations min and max.

If F is Lipschitz on (X,d) and if A = {F < m}, then, for every r > 0,
A, C{F <m+r|F|;,}. Therefore, if m = mp is a median of F' for u, we get as
for (1.8) that for every r > 0,

p({F>mp+7}) <o, (r/IIF”LiP). (1.10)

We speak of (1.10) (and (1.8)) as a deviation inequality.
By Lemma 1.1, if u({F < m}) > ¢ > 0, then for every r > 0,

p({F 2m+ro+r1}) < au(r/IFllL;p) (1.11)

where o, (ro/||Flly;;,) < €. Similarly, the inequality (1.10) would hold with afy , )
as soon as mp is such that u({F < mp}) > & > 0. But, as before, the particular
choice of € = % allows us to repeat the same argument with —F' to get that

p({F <mp —7}) < au(r/IFllLp)- (1.12)
Therefore, together with (1.10), we deduce that for every r > 0,
u({IF = me| 2 }) < 20, (r/IFlly,). (1.13)

This inequality (as well as (1.9)) describes a concentration inequality of F around its
median (one of them) with rate a,. According to the relative size of o, and || F|y;,,
the Lipschitz function F' “concentrates” around one constant value on a portion
of the space of large measure. Moreover, it should already be emphasized that
mp and ||F||p;, might be of rather different scales, an observation of fundamental
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importance in applications. On the other hand, concentration usually does not yield
any particular kind of information on the size of the Lipschitz functions themselves
(in particular of mp).

By homogeneity, it is enough to consider the preceding deviation and concen-
tration inequalities for 1-Lipschitz functions.

The deviation or concentration inequalities on Lipschitz functions (1.10) and
(1.13) are actually equivalent to the corresponding statement on sets. Let A be a
Borel set in (X, d) with u(A4) > 3. Set F(z) = d(z, A), z € X. Clearly ||F||;;, <1
while

W((F=0}) 2 u(A)> 7.

Hence, since F' > 0, 0 is a median of F for u, and thus, by (1.10), for every r > 0,

1-u(Ar) = p({F 21}) < ap(r).
We may summarize these conclusions in a statement.

Proposition 1.3. Let u be a Borel probability measure on a metric space (X,d).
Let F be a real-valued continuous function on (X,d) with modulus of continuity
wr and let mp be a median of F for u. Then, for every n > 0,

p({F >mr +wr(n)}) < aun).

In particular, if F is Lipschitz, for any r > 0,

p({F >2mp +r1}) < 01;4("/||F||Lip)

and
u({IF —mp| > r}) < 20,(r/[IFllLp)-
Conversely, if for some non-negative function a on R,
p({F 2mp +1}) < o)
for any 1-Lipschitz function F with median mg and any r > 0, then o, < a.
The previous proposition has the following interesting consequences.

Corollary 1.4. If u on (X,d) has concentration function ¢, = &(x,4,), for any
two non-empty Borel sets A and B in X,

u(A)u(B) < 4o, (d(4, B)/2)
where d(A, B) = inf{d(z,y);z € A,y € B}.
Proof. Let 2r = d(A,B) > 0. Consider the 1-Lipschitz function F(y) = d(y, B)
and denote by mp a median of F for u. Since F=0on B and F > 2r on A,
wAu(B) < e u({(@ ) |F) - F@)| 2 2r})
<2u({IF —mp| >r})
S 40“(7'),
which is the desired result. O
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Corollary 1.5. If u on (X,d) has concentration function ¢, = a(x,a,), for any
1-Lipschitz function F on (X,d) and any r > 0,

u®u({(z,y) € X xX; IF(a:) -—F(y)l > 'r) < Za”(g).

Conversely, if for some non-negative function o on Ry, all 1-Lipschitz functions F
and all r > 0,

@ u({(@y) € X x X;|[F@) - Fy)| 2 r) < alr),

then o, < 2a.

Proof. The first assertion follows from the fact, already used in Corollary 1.4, that
n@u({(z,v);|F@) - F@)| 2 2r}) < 20({IF - me| 2 7}).

Conversely, take A with u(A) > 3. Applying the hypothesis to F(x) = d(z, A),
x € X, we get as in Corollary 1.4 that for every r > 0,
WA (1 - p(Ay) < 1o u({(@) |F) - F@)| 2 7})
< a(r)
from which the desired claim follows. O

A particular situation for deviation inequalities under some level occurs for
convex functions and the next statement is a short digression on this theme. Assume
for simplicity that X = R™ equipped with its standard Euclidean metric | - | and
denote by VF the gradient of a smooth function F on R".

Proposition 1.6. Let u be a probability measure on the Borel sets of R", and let
F be smooth and convex on R" such that for some m € R and L > 0,

w({F >m;|VF|<L}) >e>0.
Then, for every r > 0,
p({F <m—L(ro+7)}) < au(r)

where a,(ro) < €.

Proof. Applying Lemma 1.1 to r; = ro + r, it is enough to show that whenever
A= {F >m,|VF| < L}, then

A, C{F>m-Lnr}
But since F is (smooth and) convex, for any z,y € R",
F(y) < F(z)+ VF(y)- (y - 2).
Hence, if y € A and |z — y| < r1,
F(z) 2 F(y) - |VF(y)|lz = y| > m — Lry.
The proposition is proved. 0O
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When m is a median of F' in Proposition 1.6, it is usually impossible to expect
that u(A) >  where
A={F>m,|VF| < L}.

To estimate u(A) from below we may however write

w(A) > p({F 2 m}) — u({IVF| > L}). (1.14)

If F is Lipschitz on R", by Rademacher’s theorem, F is almost everywhere dif-
ferentiable and ||VF|,, = [|F||;,- Proposition 1.6 thus shows that for Lipschitz
convex functions, the deviation inequalities under some level m are governed, using
(1.14), by the L%-norm of the gradient of F rather than by its L>-norm as in (1.12).
This is a useful observation in applications. Similar conclusions of course apply to
deviation inequalities above some level for concave functions.

Inequality (1.13) describes a concentration property of the Lipschitz function
F around some median value mp. The median mp may actually be replaced by
the mean of F. We first show a converse result in this direction.

Proposition 1.7. Let u be a Borel probability measure on a metric space (X, d).
Assume that for some non-negative function o on R, and any bounded 1-Lipschitz
function F on (X, d),

p({F =2 [Fdp+r1}) < a(r) (1.15)

for every r > 0. Then
1-u(Ar) < a(u(A)r)
for every Borel set A with u(A) > 0 and every r > 0. In particular,

x.am(r) < a(3), 7>0.

Moreover, if a is such that lim,_, o, a(r) = 0, any 1-Lipschitz function F is integrable
with respect to p and, provided « is continuous, satisfies (1.15).

Proof. Take A with u(A) > 0 and fix r > 0. Consider F(x) = min(d(z, A),r),
z € X. Clearly ||F||;, <1 while

/qu < (1= p(A)r.
By the hypothesis,

1- u(4;) = p({F 2 7))
S u({F = [Fdp+ p(A)r})
< a(u(4)r).
In particular, if p(A) > 3, 1 — p(A,) < a(}) so that the first claim follows.

Now let F be a 1-Lipschitz function on (X,d). For every n > 0, F,, =
min(|F|,n) is again 1-Lipschitz and bounded. Applying (1.15) to —Fy, for every
r >0,

/-‘({Fn < and/-‘ - r}) < a(r)' (1'16)
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Choose m such that u({|F| < m}) > % and ro such that o(ro) < 3. Since for every
n, p({F, <m}) > 1, intersecting with (1.16) for r = ro, we get that, independently
of n,

and thus [|F|du < oo by monotone convergence. Then we apply (1.15) to
min(max(F, —n),n) and let n — co. Proposition 1.7 is established. O

In Proposition 1.7, we lose the factor 2 in the concentration function. This
may be improved by an iteration of the argument. In the same spirit, observe that
(1.15) together with the same inequality for —F contains a concentration inequality
around the mean

p({IF = [Fdp| 2 r}) < 2a(r), r>0. (1.17)
Now, if g is chosen so that 2a(ro) < 3, any median mp of F is such that
lmp - deuI < 7.
From this together with (1.17) it follows that

w({|IF —mp| >7r+710}) <2a(r), r>0. (1.18)

In the case of normal concentration a(r) = Ce™" ?, for example, we then get via
Proposition 1.3 a concentration function ¢, asymptotically of the same order as
T — 00, namely

au(r) < C'e et r 50,

We will not be concerned in this work with sharp constants in concentration
functions, and usually present bounds on concentration functions using the next
simple Proposition 1.7 with factor % Moreover, in normal concentration functions
a(r)y=C e=°", we will never describe sharp values of C. However, when the sharp
concentration inequalities for Lipschitz functions around the median or the mean
are available, we present them simultaneously. As we will see in the next chapter,
isoperimetric inequalities do usually provide optimal concentration functions.

The next proposition formalizes the argument leading to (1.18) with the mean
replaced by any constant value. To this task, we may actually work at the level of
one single function F.

Proposition 1.8. Let F' be a measurable function on a probability space (X, A, u).
Assume that for some ar € R and a non-negative function o on R, such that

lim,_,o a(r) =0,
p({|F —ap| > 7}) < a(r)
for all r > 0. Then
p({|IF —=mp| >r+7r0}) <eafr), r>0,

where mp is a median of F' for u and where ro > 0 is such that a(rg) < % If
moreover @ = [ a(r)dr < oo, then F is integrable, |ap — [ Fdy| < @ and for every
r>0,

p({|F = [Fdp| > r +a}) < a(r).
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In particular, if a(r) < Ce™"™, 0 < p < 00, r > 0, then
p({|F — M| 2r}) < Ce™™", r>0,

where M is either the mean or a median of F for y and where C' > 0 only depends
on C and p and Kk, > 0 only depends on p.

Proof. The first part follows from the argument leading to (1.18). For the second
part, note that

o0
/lF —ap|dp = /0 u({|F —ar| > r})dr <a.

Therefore [ |Fldp < oo and lar — [Fdu| < @ from which the desired claim easily
follows If a(r) < Ce™", 0 < p < 00, r > 0, we may choose o > 0 such that
€8 = 2C so that when r < 70,

p({IF =mp| 27}) <1< 2Ce"8 < 2Ce™"
while when r > 7y,

/J'({lF _ mFI > 7'}) < Ce—c(r—ro)P < C/e—n,,crp’

In the same way, -
a< / Ce "dr = K,Cc™V/P
0

where K, > 0 only depends on p. A similar arguraent, in accordance with r < @
or r > @, yields the concentration inequality around the mean of F. ]

Normal concentration implies strong integrability properties of Lipschitz func-
tions. This is the content of the simple proposition that immediately follows by
integration in r > 0.

Proposition 1.9. Let F be a measurable function on some probability space
(X, A, p) such that for some ar € R and some constants C,c > 0,

p({|F —ap| 27}) <Ce™

for every r > 0. Then

/ ePF 2du < 00
for every p < c. Furthermore,

’/qu ar f and Var,(F) < %

Proof. From the hypothesis, for every r > |aF|,

p({IF| > r}) < u({|F — ar| > r — |ap|}) < CecCr=lar?,
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Now, by Fubini’s theorem,
o]
/eppzdu =1 +/ 2orp({|F| > r})e"'zdr
0

o}
< eraF +/ 2oru({|F| > r}) e’ dr
lar|

a

< % 4 ” 2Cpre~c(r=lar)’ e gp

lar|

from which the first claim follows. As in the proof of Proposition 1.8,

I/qu—ap S/lF—apldu
00
=/0 p({IF —ap| 2 r})dr

{o )
Sf Ce‘"zdr=g\/_£-
o 2V ec

Var,(F) < [ IF - axldu

= foooZru({lF —ap| > 1})dr

{o o]
< / 2Cre="dr = g .
0 C

O

The preceding statement is typical of one basic aspect of concentration in that
it does not tell anything about the size of F' but only bounds discrepancies around
a mean value.

The following proposition is a further description of normal concentration.

Proposition 1.10. Let u be a Borel probability measure on a metric space (X, d).

Then (X, d, ) has normal concentration a,(r) < C e“"’, r > 0, if and only if there
is a constant K > 0 (depending only on C) such that for every ¢ > 1 and every
1-Lipschitz function F on (X,d),

g
|F = [Fdull, < K4/ 2

where || - ||q is the L9-norm with respect to p.

Proof. If au(r) < Ce™" * r > 0, we know from Proposition 1.8 that for every
1-Lipschitz function F', and every r > 0,

p({IF - [Fdu| > r}) < C'e™"

where C’ > 0 only depends on C > 0 and k > 0 is numerical. Then, as before, for
q21,

o]
|F ~ [Fdull; = /0 gr? ™ u({|F — [Fdp| > r})dr

o0 2
< / 2C"qri e~ " dr
0
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from which the implication follows since

/oo pa-lg=rer? g (g) a/2
0 Cc

as ¢ — 0o. Conversely, by Chebyshev’s inequality, for every r > 0 and ¢ > 1,

w({IF - [Fdul 2 r}) < K*(2)

from which normal concentration (with exponential rate proportional to c) follows
by optimization in ¢ > 1. (The same description of course holds with the median
instead of the mean.) O

As a consequence of Proposition 1.10, if (X,d,x) has normal concentration,
there exists K > 0 such that for every ¢ > 1 and every Lipschitz function F' on
(X,d),

/2 _
r q

IFlly < I1F1l; + Kv/allFlipip- (1.19)

Propositions 1.9 and 1.10 clearly extend to concentration functions of the type
Ce=°", p > 0 (or more general sufficiently small concentration functions). The
growth rate in ¢ > 1 is then ¢!/? in Proposition 1.10.

Proposition 1.7 is a convenient tool to handle concentration in product spaces
with which we conclude this section. If (X, d) and (Y, §) are metric spaces, we equip
the Cartesian product space X x Y with the £!-metric

d(z,2')+6(y,y), z,2 €X,yy €Y. (1.20)

Proposition 1.11. Let y and v be Borel probability measures on metric spaces
(X,d) and (Y, 0) respectively. Let a and 3 be non-negative functions on R such
that whenever F : X — R and G : Y — R are bounded and 1-Lipschitz on their
respective spaces, then for every r > 0,

u({F > [ Fdu+r}) < a(r)
and
v({G > [ Gdv +r}) < B(r).

Then, if u ® v is the product measure of 1 and v on X x Y equipped with the £-
metric (1.20), for any bounded 1-Lipschitz function F on the product space X XY
and any r > 0,

p®v({F > [Fdu®v +2r}) < a(r) + B(r).

Proof. Set, for every z € X, y € Y, F¥(z) = F(z,y) and G(y) = [F¥du, and
observe that F¥ and G are 1-Lipschitz on their respective spaces. Therefore, for
every r > 0,

p®v({F > [FduQv +2r})
<pev({(z,y) € X xY;F¥(z) > [F¥du +r})
+v({G 2 [Gdv +1})
< ofr) + B(r).
The proposition is established. 0
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While Proposition 1.11 describes concentration results in product spaccs, these
arc not well suited to concentration bounds which are independent of the number
of spaces in the product (dimension free concentration). It will be one main task
addressed in Chapters 4, 5 and 6 to develop tools to reach such dimension free
bounds of fundamental importance in applications.

1.4 Observable diameter

The notion of observable diameter is somewhat dual to the one of concentration
function. It describes the diameter of a metric space (X, d) viewed through a given
probability measure y on the Borel sets of (X, d).

We fix & > 0 to be thought of as small (x = 107! in [Grom2]!). According
to M. Gromov [Grom?2], define first the partial diameter PartDiam, (X, d) of (X, d)
with respect to u as the infimal D such that there exists a subset A of X with
diameter less than or equal to D and measure u(A) > 1—«. This diameter is clearly
monotone for the Lipschitz ordering: if ¢ : (X,d) — (Y, 0) is 1-Lipschitz, and if u,
is the pushed forward measure p by ¢, then PartDiam,, (Y, d) < PartDiam, (X, d)
(for all k > 0). What is not obvious is that the partial diameter may dramatically
decrease under all 1-Lipschitz maps from X to a certain Y, which we always take
to be R. We then define the observable diameter ObsDiam, (X, d) of {X,d) with
respect to p as the supremum of PartDiam, . (R) over all image measures ur of u
by a 1-Lipschiz map F : X — R.

Following [Grom2], we think of x as a state on the configuration space (X,d)
and a Lipschitz map F : X — R is interpreted as an observable giving the tomo-
graphic image ur on R. We watch pr and can only distinguish a part of its support
of measure 1 — .

The next simple statement connects the observable diameter ObsDiam, (X, d)
with the concentration function oy, = o(x,q,4)- Let ;! be the generalized inverse
function of the non-increasing function o, that is,

o, '(e) =inf {r > 0;au(r) <€}, €>0.

Proposition 1.12. Let (X,d, ;) be a metric measure space, and let £ > 0. Then

ObsDiam,, (X, d) < 201;;l (g)

Proof. It is an easy consequence of the concentration inequalities for Lipschitz
functions of the preceding sections. Indeed, if F : X — R is 1-Lipschitz, we know
from (1.13) that for every r > 0,

p({IF —mp| >7}) <2a,(r)

where mp is a median of F for u. Hence, if ur denotes the image measure of u
by F, the interval Jmp — r,mp + r[ has length 2r and ppr-measure larger than or
equal to 1 — 20, (7). The proposition then follows from the definition of the inverse
function o' of a,. o
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As an example, if 4 has normal concentration a,(r) < Ce™ ", r >0, on

(X,d), then
. 1. 2C
Obleam,‘(X, d) <2 E lOg 7 . (1.21)

The important parameter in (1.21) is the rate c in the exponential decay of the
concentration function, the value of C > 0 being usually a numerical constant that
simply modifies the numerical value of « by a factor. For example, by (1.2), (1.21)
for the standard n-sphere S™ may loosely be described by saying that

ObsDiamg»(S™) = O ( %)

as n is large, which is of course in strong contrast with the diameter of S™ itself as
a metric space. Similarly, the observable diameter of Euclidean space with respect
to Gaussian measures is bounded.

1.5 Expansion coefficient

Expansion coefficients are a natural multiplicative description of exponential con-
centration.

As before, let u be a probability measure on the Borel sets of a metric space
(X,d). Define the expansion coefficient of u on (X, d) of order € > 0 as

Exp,(¢) = inf {e > 1;4(B) > eu(B), B C X, pu(Be) < 3}

where we recall that B, is the (open) e-neighborhood of B with respect to d.
The definition of Exp,,(¢) shows that whenever B is such that u(Bke) < 1 for
some integer k£ > 1, then

4(B) < Exp, (€)™*u(Bre) < 3 Bxp, ()™ (122)

In particular, if Exp,(¢) > 1, B has very small measure. Thinking of B as the

complement of some large r-neighborhood of a set A with measure pu(4) > 1

immediately leads to the exponential decay of the concentration function o, of u
on (X,d).

Proposition 1.13. If for some ¢ > 0, Exp,(¢) > e > 1, then (X,d,u) has
exponential concentration

au(r) < ge"(b“)/ & r>0.

Proof. Let A be a Borel set in (X, d) with u(A) > % If B is the complement of A,
then By, is contained in the complement of A and thus p(Bg.) < % Therefore, by
(1.22),

1
1— p(Ake) < 2ok
We then simply interpolate between ke and (k + 1) to get the desired result. 0O
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1.6 Laplace bounds and infimum-convolutions

In this section, we provide some simple and useful tools to establish concentration
properties, either through exponential deviation inequalities for Lipschitz functions
or by infimum-convolution arguments.

Let (X, d) be a metric space and let u be a probability measure on the Borel
sets of (X,d). Define, for A > 0, the Laplace functional of yu on (X,d) as

E(x,d,u)(A) = sup / e dy

where the supremum runs over all (bounded) mean zero 1-Lipschitz functions F on
(X, d). We often write more simply E, = E(x,q,)-

The following elementary proposition bounds the concentration function
Q(X,d,u) of M on (X, d) by E(X,d,p)'

Proposition 1.14. Under the preceding notation,

ox,d)(r) < /\“;% e~/ Ex,dwm(), r>0.
In particular, if
2
Ex,a.()) <e¥ /%, x>0,

then, every 1-Lipschitz function F : X — R is integrable and for every r > 0,
w({F > [Fdp+r}) S e /2

and (X, d, u) has normal concentration
ax,du(r) < e=er’/ 8 r>o0.

If E(x,d,u)(A0) < oo for some Ao > 0, then (X,d, ) has exponential concentration.

For the proof, simply note that by Chebyshev’s exponential inequality, for any
mean zero 1-Lipschitz function F' : X — R, and any r and A > 0,

p({F 27}) < e Ex,aum(N)-

Optimizing in A, the various conclusions immediately follow from Proposition 1.7.
As for concentration functions, the Laplace functional is decreasing under 1-
Lipschitz maps. Moreover, the Laplace functional E(x,q,,) is a convenient tool to
handle concentration in product spaces with respect to the £!-metric. If (X, d) and
(Y, d) are two metric spaces, we equip the product space X x Y with the metric
(1.20),
d(z,2') +4(y,y), =2’ €X,yy €Y.

Proposition 1.15. Under the preceding notation,

Exxv,d+suev) < Ex,du Ev,se)-
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Proof. It is similar to the proof of Proposition 1.11. Let F be a mean zero 1-
Lipschitz function on the product space. Set, for every z € X, y € Y, F¥(z) =
F(z,y) and G(y) = [FYdu. Observe that F¥ and G are 1-Lipschitz on their
respective spaces. We then write, for every A > 0,

/ Fduev = / e CW) ( / HFY@-[F yd”du(x)) dv(y)
< Exam() / e Cd

from which the claim follows since [Gdv = 0. a

The next statement is a simple illustration of the use of Laplace functionals.
It will describe a basic concentration behavior in product spaces with respect to
the £'-metric.

Proposition 1.16. If Diam (X,d) = D < oo, then, for any probability measure u
on the Borel sets of (X,d),

Exaum()) <eP/2, x>0

Proof. Let F be a mean zero 1-Lipschitz function on (X, d). By Jensen’s inequality,

for every A >0,
/ eMdu < / / MFE=FWl gy (x)du(y)

< i (D))
=0

(2:)!
< eD’A’/a

and the proposition is proved. 0

As a consequence of Propositions 1.14, 1.15 and 1.16, we get the following
simple, yet important, corollary.

Corollary 1.17. Let P = y3 ® - -+ ® pun, be any product probability measure on
the Cartesian product X = X; x --- X X,, of metric spaces (X;,d;) with finite
diameters D;, i = 1,...,n, equipped with the ¢!-metricd =Y ., d;. Then, if F is
a 1-Lipschitz function on (X, d), for every r > 0,

P({F > [FdP +r}) < e™"/2P
where D? = Y- | D?. In particular,

ap(r) <e TSP s,

Applied to sums S = Y, +-- -+ Y, of real-valued independent random variables
Yi,...,Y, on some probability space (R, 4,P) such that u; <Y; <wv;,i=1,...,n,
Corollary 1.17 yields (with worse constants) a Hoeffding type inequality [Hoe] (see
[Sto], [MD2])

P({S 2 E(S) +r}) e "'/2D’ (1.23)
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for every r > 0 where D? > Y°" (v, — u,)?. Exponential inequalitics such as
(1.23), obtaincd from Laplace transform estimates, have actually a long run in the
study of limit theorems in classical probability theory going back to S. Bernstein,
A. Kolmogorov, Y. Prokhorov etc (cf. e.g. [Sto]).

In Corollary 1.17, we may consider in particular the trivial metric on each
factor so that the ¢!-metric on X = X; x --- x X,, is the Hamming metric

n
d(@,y) =Y lig,py} = Card {1l < i <mjz, # 4.}

i=1

(where we denote by = (z1,...,2,) and ¥y = (y1,...,Yn) the coordinates of the
points z,y in the product space X). Hence, any product probability measure P on
the product space has normal concentration

ap(r) < /8 p 50, (1.24)

This is already good enough to recover (up to numerical constants) concentration
(1.5) on the discrete cube {0,1}". In terms of the observable diameter of the
product space X = X; x --- x X,, with respect to the Hamming metric and any
product probability measure P,

ObsDiamp(X) = O(v/n). (1.25)

As already mentioned next to Proposition 1.11, this approach is however not well
suited to concentration bounds with respect to £2-metrics (like the Euclidean met-
ric) which are independent of the number of spaces in the product (dimension free
concentration) as it is the case for Gaussian measures.

In Chapter 4, we establish normal concentration by showing that for every

Borel set A in X,
cd(-,4)? 1
e dp < —— 1.26
/ “E LA (1.26)

where d(z, A) is the distance from the point z to the set A. Indeed, under (1.26),
for every r > 0,

1~ p(Ar) = p({d(,4) 2 r}) < —= (A)

so that ay,(r) < 2e“°”2, r>0.

In the same spirit, one may investigate infimum-convolution inequalities that
actually allow us to investigate concentration properties outside the usual metric
setting. Given a measurable space (X,.A), consider a non-negative cost function
é: X x X - R;. A typical example is the quadratic cost &(z,y) = é(x —y) =
2|z —y|® on R® x R". Given a real-valued measurable function f on X, denote by
Qzf the infimum-convolution of f with respect to the cost ¢ defined by

Qef() = inf [f) +éx,y)], zeX. (1.27)
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If u is a probability mmeasurc on .4, and ¢ a non-negative measurablc cost func-
tion on X, we say that p satisfics an infimum-convolution inequality with respect
to the cost ¢ if for all bounded measurable functions f on X,

/eQ"fdu/e‘fdu <L (1.28)

If we adopt the convention that +0o x 0 < 1, the above inequality extends to all
R-valued functions f.
The preceding definition is motivated by its connection to concentration.

Proposition 1.18. If u satisfies an infimum-convolution inequality with respect
to the cost &, then, for every measurable set A in X and every r > 0,

l—u({lnfc( y)<r}) < —= (A) e .

The proof simply follows by applying (1.28) to the function f that is equal to 0
on A and +oo outside. Then Qzf(x) > r if and only if inf ¢ 4 €(z,y) > r. Conclude
with Chebyshev’s exponential inequality.

A typical application is of course the cost given by the distance &(z,y) = d(z,y)
on a metric space (X, d). One may also consider powers of the distance functions.
The example of

i@y = 3d@y)? syeX, (1.29)

for some ¢ > 0 is of particular interest. It should be noted that by Jensen’s in-
equality, inequality (1.28) implies that for every bounded measurable function f on
X,

/eQ"fdu < of fon, (1.30)

Now, for the choice (1.29) of the cost & whenever F is Lipschitz on (X,d) with
Lipschitz coefficient || F||y;,, for every z € X,

. inf [ — ¢ 2
QeF () 2 F(2) + inf [ = IFllyp dl.v) + 5 d(.9)?]
1 2
> F(z) - 2% "F"Lip’
Hence it follows from (1.30) that

/ eFdy < e FautIFIL, /2

We thus recover from Proposition 1.18 the concentration result deduced in Propo-
sition 1.14 from the Laplace bounds. We will return to this aspect in Chapter 6.

Another instance of interest is the case of a topological vector space X with
its Borel o-field. Given a measurable non-negative function ¢ on X, consider the
cost &(z,y) = &(x —y), «,y € X. The concentration result of Proposition 1.18 then
amounts to the inequality

1-p({A+{e<r}}) < — (A) e, r>0 (1.31)
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where we denote by A + B the Minkowski sum
A+B={z+y;x€ Ay€ B}

of two sets A and B in X.

As for the concentration functions and Laplace functionals, the infimum-con-
volution property (1.28) satisfies a useful contraction property. Indeed, let u satisfy
an infimum-convolution inequality with respect to a cost function ¢ on X x X. Let
€ be a cost functionon Y X Y and let ¢ : X — Y be such that

é(p(2), p(v)) < &z,y)

for all x € X, y € Y. Then the image measure of u by ¢ satisfies an infimum-
convolution inequality with cost € on Y. Indeed, it is enough to observe that for
every f: Y = R, Qz(f o) > (Qef) o .

One basic aspect of the infimum-convolution inequality is its stability under
products.

Proposition 1.19. Let u and v be Borel probability measures satisfying infimum-
convolution inequalities with respect to costs ¢ and é on X and Y, respectively.
Then u ® v satisfies an infimum-convolution inequality with respect to the cost
¢+éon X xY.

Proof. Given f = f(z,y) on the product space, set f¥(x) = f(z,y) for everyy € Y
as well as g(y) = log [ €9/"du. Observe that

/ eQetef dp < Qa9

By (1.28) applied to f¥ with respect to p for every y and to g with respect to v,

we have
/e’fvdp, <e %W and /eQegdv/e‘gdu <L

The conclusion follows. O

As a consequence of Proposition 1.19, each time a measure p satisfies the
infimum-convolution inequality (1.28), the n-fold product probability measure u™
on X" satisfies the concentration inequality of Proposition 1.18 with respect to the
sum of the costs along each coordinate. With respect to Proposition 1.15, this result
allows us to deal with more general metrics than the ¢!-metric on product spaces,
such as for example the ¢2-metric related to the quadratic cost. In particular, if
P = yy X --- X up is any product measure on R", in order that P has normal
concentration with respect to the Euclidean metric, it suffices to know that each
one dimensional marginal y; satisfies an infimum-convolution inequality (1.28) with
the same cost &) = cx?, = € R, for some ¢ > 0. We develop application of this
principle to dimension free concentration in Chapters 4 and 6.
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Notes and Remarks

The definition of concentration function was first introduced in [Am-M]. It is for-
malized in [Gr-M1] and further analyzed in [M-S], and these are the references from
which the elementary properties of Section 1.2 are taken. Concentration and de-
viation inequalities for Lipschitz functions on high dimenisonal spheres have been
emphasized by P. Lévy [Lé]. Their equivalence with concentration inequalities is
also part of the folklore of the subject. Sharper constants in normal deviation in-
equalities are discussed in [Bob6]. Many properties discussed in Section 1.3 of this
chapter may be found in the reference [M-S]. Further introductions to the concen-
tration of measure phenomenon and its applications are [Mi5] and [Sche5]. See also
[Bal] for an introduction in the context of modern convex geometry.

Observable diameters of metric measure spaces are described by M. Gromov in
[Grom?2] where further geometric invariants related to concentration are analyzed.
Expansion coefficients are also discussed there and used in [Gr-M1] (see Chapter 3).

Inequalities on Laplace transforms are a traditional tool to produce (normal)
concentration. Infimum-convolution inequalities were introduced in this way by
B. Maurey in [Mau2] inspired by investigations by M. Talagrand [Tal3]. The various
results on concentration under infimum-convolution inequalities of Section 1.6 are
taken from [Mau2] and will be revisited in Chapter 6.






2. ISOPERIMETRIC AND
FUNCTIONAL EXAMPLES

As already illustrated in the first section of the first chapter, isoperimetric inequal-
ities are a basic source of examples of concentration properties. In the first sections
of this chapter we present the basic isoperimetric and Brunn-Minkowski inequali-
ties leading to measure concentration (and in particular, cover more carefully the
early examples of Section 1.1). We however do not present proofs of the isoperi-
metric inequalities but rather provide in Sections 2.2 and 2.3 complete functional
arguments (mainly from semigroup theory) to reach the concentration examples
initially derived from isoperimetry. Indeed, while the first concern of isoperime-
try is extremal sets, the concentration phenomenon dealing with non-infinitesimal
neighborhoods is a milder property that may be established far outside the isoperi-
metric context as will be amply demonstrated throughout this book. Geometric
examples involve lower bounds on the Ricci curvature as parts of the Riemannian
comparison theorems. These are treated here with rather elementary functional
tools (Bochner’s formula and convexity criteria) which do not require any deep
knowledge in Riemannian geometry.

2.1 Isoperimetric examples

Isoperimetric inequalities are a basic source of examples of the concentration princi-
ple. However, their main interest lies in extremal sets and surface measures, whereas
concentration deals with big enlargements. As such, concentration covers situations
far outside isoperimetric considerations. This section thus only describes the con-
centration properties that follow from isoperimetry rather than the isoperimetric
inequalities themselves.

Let (X,d) be a metric space equipped with a (not necessarily finite) Borel
measure u. The boundary measure or Minkowski content of a Borel set A in X
with respect to u is defined as

1
u*(A) =liminf - p(4-\4) 21
where we recall that A, = {z € X;d(z, A) < r} is the (open) r-neighborhood of A

(with respect to d).
The isoperimetric function of p is the largest function I,, on [0, u(X)] such that

W (4) > L (u(4)) (2.2)
23
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holds for every Borel set A C X such that u(A) < co. When B is such that u*(B) =
I,(11(B)), B has minimal boundary measurc among sets of the same measure, and
B is said to be an extremal set. Isoperiinetry thus expresses that whenever A is
a measurable set with the same volume as an extremal set B, then the boundary
measure of A is greater than or equal to the boundary measure of B. One of the
main intcrests in isoperimetric inequalities lies in explicit expressions for extremal
sets. Unfortunately, extremal sets are rather difficult to determine. One motivation
for the concentration phenomenon is that methods and results are available for large
families of examples for which the characterization of isoperimetric extremal sets is
simply hopeless.

The isoperimetric function I, is explicitly known only in a few cases. The most
notable ones are the constant curvature spaces, going back to the works of P. Lévy
[Lé] and E. Schmidt [Schmi]. Indeed, let X be either the Euclidean n-space R,
the standard n-sphere S® ¢ R™*! with its geodesic metric or the n-dimensional
hyperbolic space H™ with its hyperbolic metric. Equip these spaces with their
Riemannian volume element dv = dy (normalized in the case of the sphere) and
denote by v(r) the measure of a ball with radius » > 0. Then

I,=vov7L (2.3)

In particular, I,,(a) = nws/"a™=1/" in the case of Lebesgue measure on R" where
wy, is the volume of the Euclidean unit ball. Extremal sets are given in each case by
geodesic balls. Further examples will be discussed later. One of the most fruitful
among such examples is Gaussian isoperimetry, which will be described below as
limiting spherical isoperimetry.

The first statement is the bridge between isoperimetric and concentration prop-
erties. We assume there for simplicity that p is Borel measure on a metric space
(X, d) such that the liminf in the definition (2.1) of u*(A) is a true limit for A
given by a finite union of open balls and such that the family of these subsets is a
determining class for u. These assumptions are easily seen to cover the preceding
classical examples, as well as measures which are absolutely continuous with respect
to Lebesgue measure on R™.

Proposition 2.1. Let p be as above. Assume that I, > v/ o v™! for some strictly
increasing differentiable function v : I C R — [0, u(X)]. Then, for every r > 0,

v (u(4,) = v (u(A)) + 7.

Proof. By the hypotheses, it is enough to assume that A is given by a finite union
of open balls. The family of such sets is closed under the operation A — A, r > 0.
Now, the function h(r) = v~ 1(u(A,)) satisfies

/-"+(Ar)
Vo l(u(A) >

so that h(r) = h(0) + [y h'(s)ds > v~*(u(A)) + r which is the desired claim. O

Note that conversely, if

K(r)=

v (u(Ar) 2 07 (u(4)) +7, >0,
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then, for every subset A with p(A) < oo,

pt(4) > ligl-étl)lf% [v ('v'l (n(4)) + r) - y(A)]
=1 ov7!(p(4)).

(2.1)

For the constant curvature spaces, equality in (2.4) is achieved on geodesic balls so
that Proposition 2.1 may be expressed equivalently as the comparison result

w(Ay) > u(B,), >0, (2.5)

as soon as A is a set with u(A) = u(B) where B is a ball. This geometric descrip-
tion emphasizes the interest in explicit knowledge of extremal sets to bound below
u(Ay) for any set A. However, the difference in perspective between isoperime-
try and concentration is that the latter makes use of the integrated form (2.5) of
isoperimetry with no emphasis on surface measure and extremal sets.

If p is a probability measure on the Borel sets of (X, d), recall its concentration
function oy, = 0 (x,d,u)-

Corollary 2.2. Let u be a probability measure on (X,d) for which Proposition
2.1 applies and assume that I, > v' ov™!. Then,

ax,au(r) <1-v(w™(3)+7), r>0.

Denote for example by ¢™ the normalized volume element on the unit sphere
S™ equipped with its geodesic distance, n > 2. Then, for every 0 < r <,

v(r) = s,‘,'l/ sin™~* 6d6
0

where s, = [ sin™"! §df. Since v=!(1) = Z, we evaluate the quantity 1 — v(% + )
for 0 < r < 7. We have

(m/2)+r T

1-s;1 / sin™~! 0df = s / sin™~! 646
0 (m/2)+r
/2
=s;! cos™ ! df.
r
By the change of variables § = 7/4/n — 1, and the elementary inequality cosu <
ev/2,0<u<§,

/2 (7/2)v/n=1
/ cos™ 1 0do = ! os"‘l( T )d‘r
r

c
n—1Jr/m=1 n—1
1 2
< e~ 24r
vn—-1Jr/mm1

VT o= (n=1)r2/2

= V2(n-1)
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where we used that 1 — ®(r) < %c"z/ 2 r > 0. To cvaluate s, from bclow,
note that by integration by parts s, = [(n — 2)/(n — 1)]$p—2, n > 2, so that
Vvn—1s8, >+1/n—3s,-2. Hence vn —1s, > 2, n > 2. As a consequence, we may
state the following important consequence.

Theorem 2.3. For the standard n-sphere S™, n > 2, equipped with its geodesic
metric d and normalized volume element p,

2
a(s» d,on) < e~ (n=1r /2, r>0

(actually 0 < r < 7).

Up to numerical constants, we may regard S” equivalently as a subset of R™*!
endowed with the usual Euclidean metric. Notice that Theorem 2.3 applied to sets
the diameter of which tends to zero implies the classical isoperimetric inequality in
Euclidean space.

As already emphasized in Section 1.1, this property is of special interest when
the dimension n is large in which case a very small enlargement, of the order of 71=

yields a set of almost full measure. In other words, glven a set A with o™(A4) > >
most of the points on the sphere are within distance 7- from A. By Propos1t10n

1.3, for every continuous function F on S™ and every n > 0,
p({|F - mp| > wp(n)}) < 26~ (-D7"/2 (2.6)

where mp is a median of F and wr the modulus of continuity of F. When n is

large, functions with small oscillations are thus almost constant. Inequality (2.6)

is referred to as Lévy’s inequality. In terms of the observable diameter (cf. Section

1.4),
ObsDiamn(§") = O( = )- @.7)
Vvn

For the n-sphere S with radius R > 0 equipped with the normalized invariant
measure o',

agn(r) < e~(=Dr*2R? o5, (2.8)

The isoperimetric inequality on spheres has been extended by M. Gromov
[Groml), using ideas going back to P. Lévy, as a comparison theorem for Riemannian
manifolds with strictly positive curvature. Let (X,g) be a compact connected
smooth Riemannian manifold of dimension n (> 2) with Riemannian metric g,
equipped with the normalized Riemannian volume element dy = @ where V is
the total volume of X. Denote by ¢(X) the infimum of the Ricci curvature tensor
over all unit tangent vectors, and assume that c(X ) > 0. The n-sphere Si with
radius R > 0 is of constant curvature ¢(S) = . Ricci curvature is a way to
describe the variations of the Riemannian measure w1th respect to the Euclidean
one. We refer to [C-E], [G-H-L], [Cha2], etc. for standard introductions to curvature
in Riemannian geometry as well as for some classical examples (see also below).
While Ricci curvature appears as a crucial geometric parameter in the subsequent
statements, we provide in Section 2.3 a simple functional approach to these results
relying only on the use of Bochner’s formula (2.29) that does not require any deep
understanding of Riemannian geometry. Furthermore, the log-concavity condition
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of Theorem 2.7 and Proposition 2.18 below may be used to get some further insight
into the geomctric content of curvature in this context. Recall the isopcrimetric
function I.

Theorem 2.4. Let (X, g) be a compact connected smooth Riemannian manifold
of dimension n (> 2) equipped with the normalized Riemannian volume element
dp = % such that ¢(X) > 0. Then

Ip 2 Iag

where R > 0 is such that ¢(S}) = %5+ = ¢(X). In particular, (X, g,p) has normal
concentration

a(x,9.u)(7) < e"”'z/z, r>0.

This isoperimetric comparison theorem strongly emphasizes the importance of
a model space, here the sphere, to which manifolds may be compared. It does not
yield any information on the extremal sets for I, itself. Equality in the inequality
I, > I3 occurs only if X is a sphere.

Theorem 2.4 includes a number of geometric examples of interest for which a
lower bound on the Ricci curvature is known, some of which we discuss now.

It is clear that (Riemannian) products of spheres or of Riemannian manifolds
with a common lower bound ¢ > 0 on the Ricci curvatures satisfy Theorem 2.4.
Therefore measure concentration holds independently of the number of factors in
the product. This is in contrast with ¢!-products as analyzed in Proposition 1.11
and Corollary 1.17.

Let O™ be the group of all n X n real orthogonal matrices. For 1 < k < n, let

w;cl = {e= (elv‘“yek);et € Rn)ei * € =6ij’1 S""j < k}

be the so-called Stiefel manifolds. Equip W} with the metric
u 1/2
de, f) = (D _les— £il*) "
i=1

Note that W = Q", W} = S"! and W?_, =SO"™ = {T € O";det(T) =1}. In
general, W, may be identified with the quotient O"/O" % via the map
w: 0" = Wy, p(er,...,en) = (€1,-..,€k).
The value of ¢(SO™) is known and equal to 21 [C-E]. Therefore, by Theorem
2.4, the normalized Haar measure u on SO™ has normal concentration function
e-(n=1)r*/8 By Proposition 1.2, this property is inherited by the quotients of
SO™. In pa.rticular, all the Stiefel manifolds have normal concentration. Up to
normalization factors, the same conclusions apply to the unitary group.
Similar conclusions hold for Grassmann manifolds. Recall that the Grassmann
manifold G, 1 < k < n, is a metric space of all k-dimensional subspaces of R™
with the Hausdorff distance between the unit spheres of the subspaces of E and F:

d(E,F) = sup {d(z,S" ' NE);z € S ' nF}.

Since G}, is again a quotient of SO", (normalized Haar) measure on G} has normal
concentration.
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A wealth of further geometric examples are presented and discussed in [Grom2]
on the bhasis of Theorem 2.4, including subvarieties in S™, real and complex pro-
jectives spaces, ctc. For example, the (Lipschitz) Hopf fibration §>"*! — CP»
indicates that 1

ObsDiam(CP") = 0(%)'
Of wnore delicate algebraic and metric geometry, the observable diameter of a com-
plex algebraic submanifold X C CP™ of fixed codimension and degree, with nor-
malized Riemannian volume and the induced path metric, satisfies

ObsDiam(X) = 0(13%’3).

We refer to [Grom?2] for further details.

It is well known that uniform measures on n-dimensional spheres with ra-
dms /» approximate (when projected on a finite number of coordinates) Gaussian
weasures (Poincaré’s lenma) [MK], [Str2], [Le3]. In this sense, the isoperimetric
inequality on high dimensional spheres gives rise to an isoperimetric inequality for
CGaussiau ineasures. Extreinal sets are then half-spaces (which may be considered
as hails with conters at infiuity). More precisely, let ¥ = v* be the canonical Gaus-
sian measure on the Borel sets of R* with density (2m)~*/ 2¢=1e”/2 with respect to
Tebesgue measure. Equip R* with its usual Euclidean metric induced by the norm

el = (T, = )1/2. z = (x,...,2x) € RF.
Theorem 2.5. For any k > 1,
L=%00""!

where ®(t) = (2m)~Y/2 [ * e=*/2%dz, t € [~00,+00), is the distribution function of
tbo canonical Gaussian measure in dimension one. Moreover, the equality y*(A) =
I..(~(A)) holds if and only if A is a half-space in R.

Since the distribution of half-spaces is one-dimensional, the isoperimetric in-
equality of Theoremn 2.5 in its integrated form (2.5) indicates that whenever A is a
Borel set in R* and y(A) = &(a) for some a € R, then

¥(A,) > ®(a+7) (2.9)

for everv r > 0 where A, is the necighborhood of order r > 0 in the Euclidean metric
on RF. Using that ®(0) = zand 1-®(r) <e" */2, r > 0, we get the following
corollary.

Corollary 2.6. The canonical Gaussian measure vy on R* equipped with its Eu-
clidean metric has normal concentration

agr (1) < e T2 1 >0.

Alternatively, one may perform the Poincaré hmlt on (2.8). In particular, by
Proposition 1.3, for every 1-Lipschitz function F on R¥ and every r > 0,

Y{F 2mp+7}) <em/? (2.10)
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where mp is a median of F for . This inequality extends the trivial case of linear
functions. In terms of the observable diameter,

ObsDiam, (R¥) = O(1) (2.11)

uniformly in £ > 1. The preceding results for canonical Gaussian measures im-
mediately extend to arbitrary Gaussian measures replacing the standard Euclidean
structure by the corresponding covariance structure. One important feature of both
Theorem 2.5 and Corollary 2.6 is indeed the dimension free character of the isopcri-
metric and concentration functions of Gaussian measures. This observation opens
the extension to infinite dimensional Gaussian analysis (cf. [Bor2], [Le-T], [Le3],
[Li], [Bog]). For example, (2.10) holds similarly for a functional F' : E — R on an
abstract Wiener space (E, H, u) that is 1-Lipschitz in the directions of H, that is,
|F(x+h)—F(z)|< |h|forallz € E, h € H.

As for Theorem 2.4, Theorem 2.5 may be turned into a comparison theo-
rem. Due to the dimension free character of Gaussian isoperimetry, this is better
presented in terms of (strictly) log-concave probability measures (on a finite dimen-
sional state space). The following statement is moreover a concrete illustration of
the geometric content of Ricci curvature in the preceding Riemannian language.

Theorem 2.7. Let u be a probability measure on R™ with smooth strictly pos-
itive density e~V with respect to Lebesgue measure such that, for some ¢ > 0.
HessU(z) > cId as symmetric matrices uniformly in x € R". Then,

I, > el,.

In particular,
2
agn uy(r) <e™ 2. r>o0,

where R™ is equipped with the standard Euclidean metric, as usual.

The convexity condition in Theorem 2.7 is stable under various operations. For
example, image measures of log-concave measures in convex domains in R™ under
linear projections R™ — R™ are log-concave with the same log-concavity bound.

Although Theorem 2.3 may be properly modified to yield similarly the case of
dimension one, that is, the case of the circle, it is simpler to deduce this case by
contraction of the Gaussian measure following Proposition 1.2. We may even state
the result on the product space. Let puo,1» be the uniform measure on [0.1]" (with
the induced Euclidean metric) that is the product measure of Lebesgue measure
on [0,1] in each direction. Then p,~ is the image of the canonical Gaussian
measure Y = 4" on R™ under the map ¢ = ®®" where we recall that ® is the
distribution function of the standard normal distribution in dimension one. Since
lellip = (27)~/2, we may state the following consequence. The constants are not

sharp.

Proposition 2.8. Let ujo 1~ be a uniform measure on [0,1]". Then

P
a([OJ]")I‘[O,l]n)(r) S € 7”' ) r> 0.

‘We may also push forward Gaussian measure on the Euclidean unit ball.
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Proposition 2.9. Let B" be the Euclidean unit ball in R™ equipped with the
normalized uniform measure pg~. Then

2
(B, ugn )('I‘) <e ™™ , >0,
where ¢ > 0 is numerical.

Proof. Denote by 7, the image measure of the canonical Gaussian measure vy on
R™ under the 1-Lipschitz map z — |z|. Further, denote by v : Rt — [0, 1] the map
that pushes 7, forward to the probability measure d(t") on [0,1]. In other words,
for every t € [0,1],

7({:1: € R™v(|z]) < t}) =7,({r 20;v(r) <t}) =t

It is an easy matter to check from the definition that |lv||;, < % for some numer-
ical C > 0. Then set

o(@) = ro(lel), =€\ {o}

The image measure of y under ¢ is ug» and ||¢||y;, = [|[v]lL;p- The conclusion then
follows again from Proposition 1.2. O

One may also deduce Proposition 2.9 from concentration on spheres by inte-
gration in polar coordinates together with the fact (see above) that the measure
d(t*) on [0,1] has normal concentration with rate of the order of n. Concentra-
tion on Euclidean spheres or balls is thus similar, with the same dimensional rate.
Actually, simple volume estimates show that a uniform measure on the Euclidean

unit ball B” in high dimension is strongly concentrated on its boundary since for

t
EN oy

vol, (B™) — (1 — &)™vol, (B™) ~ (1 — e *) vol,(B™)
asn — oo. Here vol,(-) denotes the volume element in R™ (Lebesgue measure). The
same holds for large families of convex bodies, including the cube. This observation
intuitively justifies many transfers from the ball to the sphere and conversely.
In the same spirit, one may transfer concentration for Gaussian measures back
to spheres. This is the content of the following proposition, which we state quite
informally.

Proposition 2.10. Concentration for Gaussian measures implies concentration on
spheres.

Proof. The image measure of the canonical Gaussian measure on R"*! under the
map  — ]%[ is o™. Given a 1-Lipschitz function F' : S™ — R, and zo a fixed point
on ", define G : R"*! — R by G(z) = |z|(F (i) — F(=0)) (G(0) = 0). Then
G = F — F(z) on S™ and ||G||Lip < 27. Let m,, be a median of z — || with

respect to 4 on R™*!. For every r > 0,
ver({@w erixrlo(g) -6 ()| 23r})
<rer({E@wslo(3) -e(5) 27
+2r({milo(gg) - o (7l
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o) - ()

and G(;=) is 2X-Lipschitz on R"**. Apply now (2.10) to both G(;=)andz — -|-|-

T en({emila() -e(2)]>v})

< 2e—m§1‘2/.’.’.21r2 +4e ™a ar?/8n®

Now,
lz| _
Mn

<2r

A simple computation shows that m,, ~ \/n. The claim easily follows by Corollary
1.5. O

We close this section with some discrete examples. We start by a further
isoperimetric inequality, on the discrete cube, and with the corresponding concen-
tration phenomenon. Equip the n-dimensional discrete cube X = {0,1}" with the
normalized Hamming metric

1 .
d(.’l), y) = ﬁ Ca!’d({:l:, 5& Yi;t = 1,... )n})’

z=(Z1,...,Zn),¥ = (Y1,.-.,¥n) € {0,1}", and with the uniform measure y(4) =
27" Card (A), A C X. Extremal sets of the isoperimetric problem

inf{u(Ar); w(4) = €}

have been identified in [Ha] as hereditary sets A in the sense that if z = (z1,...,2n)
€cAandify=(y1,...,¥n) € {0,1}" is such that y; < =z; foralli =1,...,n, then
y € A. For € = 1, such an hereditary set A is given by

{a:e {0,1}™; Zx, < }

i=1

For any integer k > 0, classical binomial bounds (cf. e.g. [MD2]) show that

n
u({fv; > wi— g > k}) <e~H/n,
=1

We may thus come to the following concentration result on the discrete cube. With
a weaker numerical constant, this was already observed through (1.24). The nor-
malization of the metric so far is chosen for the matter of comparison with spherical
concentration.

Theorem 2.11. For a uniform measure p = p" on {0,1}" equipped with the
normalized Hamming metric,

o((o,137,u) (1) < e'2’"2, r>0.

In the same spirit, expander graphs may also satisfy some measure concentra-
tion. Let X = (V,€) be a finite graph with set of vertices V and set of edges £.
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Assume that each vertex has at most a fixed number ko of adjacent edges. A subset
A of V has boundary 8A consisting of all vertices in the complement of A that are
adjacent to A. Assume now that X satisfies the (linear) isoperimetric inequality

Card(0A4) > h Card(A) (2.12)

for some A > 0 and all subsets A of V such that Card(A4) < 1Card(V'). Then (2.12)
amounts to the expansion property (cf. Section 1.5),

Exp,(1)>1+h>1.

Here p is a normalized counting measure on V' and we give the path metric to X
having all edges of unit length. By Proposition 1.13, each such expander graph has
thus exponential concentration.

One class of examples are the Cayley graphs. If V is a finite group and S C V
a symmetric set of generators of V, we may join x and y in V by an edge if z = s7y
for some s € S. Here kg = Card(S) and the path distance on X = (V,€) is the
word distance in V' induced by S.

The isoperimetric inequality (2.12) is actually related to the so-called Cheeger
isoperimetric constant, useful in Riemannian geometry (see Section 3.1). Assume
for simplicity that p is a probability measure on the Borel sets of a metric space
(X, d) such that, for some constant » > 0 and all Borel sets A in X,

w*(4) > hmin (4(4), 1~ u(4)). (2.13)

This isoperimetric inequality is of weaker type than the spherical and Gaussian type
isoperimetric inequalities. As an easy consequence of Corollary 2.2 with v(r) =
& [T e hldy, r € R, p has an exponential concentration function.

Proposition 2.12. Let u be a probability measure on the Borel sets of a metric
space (X,d) satisfying (2.13) for some h > 0. Then (X,d,u) has exponential
concentration

O(X,d,pu) (r) < e r>o.

A functional description of this result and its relation with spectrum will be
provided in Section 3.1.

2.2 Brunn-Minkowski inequalities

Geometric and functional Brunn-Minkoswki inequalities may be used to provide
simple but powerful concentration results.

The classical Brunn-Minkowski inequality indicates that for all bounded Borel
measurable sets A, B in R”,

vol, (A + B)Y™ > vol, (A)™ + vol,,(B)*/" (2.14)

where A+ B = {z + y;z € A,y € B} is the Minkowski sum of A and B and
where we recall that vol,(-) denotes the volume element in R™. In its equivalent
multiplicative form, for every 6 € [0, 1],

vol,, (84 + (1 — 6) B) > vol,,(4)%vol,(B)!~. (2.15)
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Indeed, under (2.14),

voln (04 + (1 — 6)B) ™ > 0 vol, ()™ + (1 — O)vol,(B)Y/"
1/n
> (vol,,(A)"vol,,(B)l-")
by the arithmetic-geometric mean inequality. Conversely, if A’ = vol,(4)~1/"A

and B’ = vol,(B)"}/"B, then (2.15) implies that vol,(§A’ + (1 — §)B’) > 1 for
every 0 € [0,1]. Since

A+B
vol, (A)/" + vol, (B)1/n

0A'+(1-6)B =

for
vol, (A)1/7

~ Vol (A)7" + vol,(B) /"’

(2.14) immediately follows by homogeneity.

The Brunn-Minkowski inequality may be used to produce a simple proof of
Euclidean isoperimetry by taking B to be the ball with center at the origin and
radius r > 0: then (2.14) shows that

voln(4,)/™ = vol, (A + B) ™ > vol, (A)/™ + v(r)/"

where we recall that v(r) is the volume of the Euclidean ball of radius r > 0. Since
v!/" ig linear,

volp (A)Y/™ + v(r)!/" = v(v‘1 (vola(A4)) + r) Hn

so that
v (voln(4y)) > v (vola(A)) + 7

which amounts to isoperimetry by Proposition 2.1.
The multiplicative form of the Brunn-Minskowski inequality admits a func-
tional version.

Theorem 2.13. Let 6 € [0,1] and let u, v, w be non-negative measurable functions
on R" such that for all z,y € R,

w(fz + (1 - 8)y) > u(z)’v(y)!~°. (2.16)

futes ( fuie)'( foae)"™ e

Applied to the characteristic functions of bounded measurable sets A and B
in R, it yields the multiplicative form (2.15) of the geometric Brunn-Minkowski
inequality.

For the sake of completeness, we present a proof of the functional Brunn-
Minkowski theorem using the transportation of measure that we learned from
F. Barthe.

Then
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Proof. We start with n = 1 and then perform induction on dimension. By homo-
geneity, we may assume that fude = [vdzr = 1 and by approximation that u and
v are continuous with strictly positive values. Define z,y : [0,1] — R by

z(t) y(t)
/ u(q)dg =1, f v(g)dg =t¢.
—00 —00
Therefore x and y are increasing and differentiable and

' (tu(z(t) =y ()v(yt)) = 1.

Set 2(t) = 0z(t)+(1-0)y(t), t € [0,1]. By the arithmetic-geometric mean inequality,
for every t,

2(t) = 62'(t) + (1-0)y' () > (') (v (1) ~". (218)
Now, since z is injective, by the hypothesis (2.16) on w and (2.18),

1
/wde/ w(z(t))7 (t)dt
0
1
> /0 u(2() v (v(1) " (@ (1) W )t
1
= /0 [u(a:(t))a:’(t)]o[v(y(t))y’ ®)] =0
=1.

This proves the case n = 1. It is then easy to deduce the general case by induction
on n. Suppose n > 1 and assume the Brunn-Minkowski theorem holds in R™®!,
Let u,v, w be non-negative measurable functions on R" satisfying (2.16) for some
6 € [0,1]. Let g € R be fixed and define u, : R*™! — [0, 00) by u,(z) = u(z, q) and
similarly for vq and w,. Clearly, if ¢ = g0 + (1 — 0)q1, 90,01 € R,

wq(e:v +(1- 0)y) > uq(:c)ovq(y)l"e

for all z,y € R"™!. Therefore, by the induction hypothesis,

0 1-6
/ wedr > ( / uqd:v) ( / qu:c) .
Rn-1 Rn-1 Rn-1

Finally, applying the one-dimensional case shows that

fose= (v (o) (o)

which is the desired result. Theorem 2.13 is established. |

Brunn-Minkowski inequalities may be used to produce concentration type in-
equalities, and to recover in particular the application of Theorem 2.7 to concen-
tration. We however start with a milder result for log-concave measures.
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On R"™ (for simplicity), we say that a Borel probability measure y is log-concave
if for any Borel sets A and B in R", and every 0 € [0, 1],

p(0A+ (1 - 6)B) > u(A)P°u(B)*~°. (2.19)

If u has strictly positive density eV, u is log-concave if and only if U is convex. If
K is any convex body of finite volume in R", the uniform normalized measure on
K defined by

vol,(ANK)

vol, (K)

is log-concave by the Brunn-Minkowski inequality.
The following is a concentration result for homothetics.

p(A) = (2.20)

Proposition 2.14. Let u be log-concave. Then, for all convex symmetric sets A
in R™ with measure u(A) =a >0,

1— u(ra) < a(l;a)(fﬂ)/2

for every r > 1. In particular, if a > %,
. 1
limsup - log (1 — p(rA)) < 0.
r—oo T

Proof. Since A is convex and symmetric, one may check that

r—1
r+1

R\ 4> r_|2_—1(]R"\(rA))+ A

Then, by (2.19),

1— p(A) 2 (1- p(ra)) 7" p(a)r-0/e+D

from which the result follows. (]

If F on R™ is non-negative, convex and symmetric, and if A = {|F| < m} with
u(A) > % for example, then we get from Proposition 2.14 that for every r» > 1,

p({IF| > mr}) < e "2,
Integrating in r shows that for some numerical constant C > 0, ||F|q < Cgm for
every ¢ > 1 where || - ||, is the L9-norm with respect to u. Since we may choose
m = 4||F||;, it follows that, for some C > 0 and all ¢ > 1,
IFll, < CqllFll;. (2.21)
This result applies in particular to the normalized Lebesgue measure ux (2.20) on a

convex body K. The reverse Holder inequality (2.21) is rather useful in the geometry
of convex bodies. For example, if K = [-1,+3]" and F(z) = | X, zivil|, z =
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(z1,-..,25n) € R, for vectors vy,...,v, in some normed vector space (E, || - ||), the
preceding yields

(/[—%#%l"

These inequalities are part of the Khintchine-Kahane inequalities (see Section 7.1).

We now consider strict log-concavity conditions. Assume indeed that p is a
probability measure on R™ with smooth strictly positive density e~V with respect
to Lebesgue measure such that for some ¢ > 0 and all z,y € R,

n
E T,V

=1

n
E XU,

=1

q 1/q
da:) <Cq dz. (2.22)

-3.+3I"

U(a:)+U(y)—2U(m;y

)2 3le -yl (2.23)
A typical example is of course the canonical Gaussian measure v on R™ for which

¢ = 1. Given a bounded measurable function f on R", apply then the functional
Brunn-Minkowski Theorem 2.13 to

u(z) = eQ2f@-UE) - y(y) = e fW-VW)  gy(z) = eV,
where we define, following (1.27), Q.f, ¢ > 0, as the infimum-convolution
Quf(z) = inf [f&)+3lz—y?], zeRr®
c yeR® 2 ) ’

with cost &z,y) = §|z — yl?, (z,y) € R® x R*. By definition of Q.f and the
convexity hypothesis (2.23) on U, condition (2.16) is satisfied with 6 = 1 so that

1> /eQ°/2fdu/e'fdu.

We then make use of Proposition 1.18 to obtain a first alternative argument for the
concentration results of Corollary 2.6 and Theorem 2.7 which were deduced there
from isoperimetry.

Theorem 2.15. Let du = e~Udx where U satisfies (2.23). Then,
au(r) < 2e=/4, r>0.

In particular R
a,(r) <2774 r>0,

for the canonical Gaussian measure vy on R".

Note that the constants provided by Theorem 2.15 are not quite optimal. The-
orem 2.15 applies similarly to arbitrary norms || - | on R" instead of the Euclidean
norm in (2.23). Concentration then takes place with respect to the metric given
by the norm. We may also work with p-convex potentials U, p > 2, satisfying for
some ¢ > 0 and all z,y € R",

r+y

U() + U@ -20(2Y) > % llz — g7, (2.24)
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to produce concentration of the type
au(r) < 2e'°P’"p, r>0,

for some ¢, > 0 only depending on p > 2.

In the last part of this section, we discuss how Brunn-Minkowski inequalities
may be further used to determine concentration properties for uniform and surface
measures on the unit ball of uniformy convex spaces, extending the case of the
standard sphere.

A normed space X = (R™,| - ||) is said to be uniformly convez if for each
€ > 0 there is § = §(¢) > 0 such that whenever z,y € X with ||z|| = ||ly|| = 1 and
lz — yll > &, then

1-

el g,

The modulus of convezity of the normed space X is thus defined as the function of
§0<e<?,

6x(©) = int {1 - | 52| lall =yl = 1, o - wl 2 }.

LP-spaces, 1 < p < o0, are uniformly convex with modulus of convexity of power
type, 8(c) > Ce™>*(P2) for every . Further examples are discussed in [Li-T]

Now let X be uniformly convex and let B be the unit ball of (X, || - ||). Denote
by up the normalized uniform volume element on B. Given two non-empty sets
A, B C B at distance ¢ € (0,1), we have by definition of the modulus of convexity
that

1
3 (A+B) c (1-6x(e))B.
Hence, by the Brunn-Minkowski inequality (2.15),
ug *(A) pg*(B) < (1 - 8x(e)"™

Taking for B the complement of A,, we get,

1 2n
uB(Ae) >1— oy (1-6x(e))

1 (2.25)
> 1 - e—2n5x(€)‘
us(A)
Here we recover in particular concentration on the Euclidean unit ball in R™ (Propo-

sition 2.9).
This measure concentration result for ug may easily be transferred to the
normalized surface measure usp of B with respect to itself, defined by

[J,ag(A) = NB( U tA), A C 9B. (2.26)
0<tL1

Indeed, given a measurable set A on 8B, consider

r= |J tAcs
1/2<t<1
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Clearly pp(T') > 5 pos(A) while T, C Uo<t<1 tA2e. Thercfore, as a consequence of
(2.25), we obtain the following result that covers in particular the standard sphere
S™ itself.

Theorem 2.16. Denotc by usp the surface measure as defined in (2.26) on the
boundary of the unit ball B of a uniformly convex space X = (R™,| - ||) with
modulus of convexity §x. Then,

C(x-fuom) () < 4e72x(/2) 1 p 5,

As we have seen, §(g) > Ce™a*(P2) on LP-spaces, 1 < p < co. Therefore, if By
is the ball in R™ for the norm

n 1/p
|$|p=(2|$i|p) , z=(z1,...,%,) €R",
=1

and if p is normalized Lebesgue measure on By, or its boundary, then
(Bg, 1, (1) S Ce™™, 7>0,

for 2 < p < co and
ObsDiam,, (B, |- |,) = O(n~1/7),

while for 1 <p <2, ,
By, || (1) < Ce™, 17> 0, (2.27)

and
ObsDiam,, (B, | - |,) = O(n™'/?).

The functions z — |z[} are examples of p-convex potentials, p > 2, in the sense
of (2.24) (or more generally z — ||z||P for a norm | - || with modulus of convexity
of power type p > 2; cf. [Li-T]). Therefore, considering the product probability
measure on R™ when each coordinate is endowed with the distribution c,e~*" dz,
the preceding may also be deduced from the analogues of Propositions 2.9 and 2.10
for this measure. This is the argument outlined at the end of Chapter 4 to prove
that (2.27) also holds in this form for p = 1.

2.3 Semigroup tools

In this section, we present some rather elementary semigroup arguments to reach
the full concentration properties on spheres and manifolds with strictly positive
curvature as well as for Gaussian measures and strictly log-concave distributions
derived in Section 2.1 from sharp isoperimetric inequalities. The functional ap-
proach we adopt, relying only on Bochner’s formula, allows a neat and tireless
treatment of the geometric Ricci curvature.

We start with the case of the sphere, or more generally of a Riemannian man-
ifold with a strictly positive lower bound on the Ricci curvature. We then describe
how the formal argument extends. Thus, as in Section 2.1, let (X, g) be a compact
connected smooth Riemannian manifold of dimension n (> 2) equipped with the
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normalized Riemannian volume element dy = d—‘}’ where V is the total volume of X.
Denote by ¢ = ¢(X) the infimum of the Ricci curvature tensor over all unit tangent
vectors, and assume that ¢ > 0. We use Laplace’s bounds to establish the following
result. By Proposition 1.7, it shows that (X, g, 4) has normal concentration

o x,9.(r) < 2¢=°/8 0.

Proposition 2.17. Let (X, g) be a compact connected smooth Riemannian mani-
fold of dimension n (> 2) equipped with the normalized Riemannian volume element
du = ‘{,—” such that ¢(X) > 0. For any 1-Lipschitz function F on X, and any r > 0,

p({F > [Fdu+r)) <e /2,

Proof. By Proposition 1.14, it is enough to show that
E(x.g.m () < /% (2.28)

for every A > 0 where we recall that E(x g . is the Laplace functional of x defined
in Section 1.6.

Let V be the gradient on (X,g) and A be the Laplace-Beltrami operator.
Bochner’s formula (see [G-H-L], [Cha2], etc.) indicates that for every smooth func-
tion f on X,

S AGVIP) - V5 - V(Af) = [Hessf|} + Ric(V V) (229)

where ||Hessf||, is the Hilbert-Schmidt norm of the Hessian of f and Ric is the
Ricci tensor. By the hypothesis,

LA(IVSP) - VF-V(AS) 2 c|VIP. (2.30)

This is the only place where Ricci curvature is really used for the concentration
result of Proposition 2.17. We now take (2.30) into account by functional semigroup
tools.

Consider the heat semigroup P, = !4, t > 0, with generator the Laplace
operator A on X (cf. [Yo], [Davie2], [F-O-T], etc.). Given a (regular) real-valued
function f on X,

u=u(z,t) = Pf(z), z€X,t>0,

is the solution of the initial value problem for the partial differential (heat) equation

ou
-a—t = Au (231)

with u(-,0) = f.
Let f be smooth on X. It is an immediate consequence of (2.30) that, for every
t>0,
IVP,f|> < e *P,(IVF]?). (2.32)
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Indeed, let ¢ > 0 be fixed and set ¥(s) = e 2°*P,(|VP;—, f|?) for every 0 < s < ¢.
By (2.31),

¥(s) = 2672 [~cP, (IVPic, f?)
+ Pu(3 AP /1) = VRiaf - V(AP )]

Hence, by (2.30) applied to P;_, f for every s, 1 is non-decreasing and (2.32) follows.
Now, let F' be a mean zero 1-Lipschitz function on (X,g) and let A > 0.
We may and do assume that F is smooth enough for what follows. In particular
|[VF| <1 almost everywhere. Set ¥(¢) = [e**Fdy, ¢t > 0. Since ¥(c0) = 1 and
since, by (2.32),
IVPtF|2 < e—2ct’

we can write for every ¢ > 0,

W) =1- /t “W(s) ds

{o ]
=1-) / ( / A(P,F)e’\P’de)ds
t
=1+A2 / ( / |VP8F|2e’\P'qu)ds
t

(o]
<1+ A2 / e 2 W(s)ds
t
where we used integration by parts in the space variable. By Gronwall’s lemma,
‘I’(O) = /e’\qu < e,\2/2c

which is (2.28), at least for a smooth function F. The general case follows from a
standard regularization procedure. The proof is complete. ]

The principle of proof of Proposition 2.17 applies similarly to further examples
of analytic interest, which include the concentration result of Theorem 2.7 and
provide an alternative description of the conclusion of Theorem 2.15, which was
based on the Brunn-Minkowski approach. We only outline the argument. Consider
indeed, a Borel probability measure y on R™, with density e~V with respect to
Lebesgue measure, where U is a smooth function on R®. On U we adopt some
convexity assumption that corresponds to the Ricci curvature lower bound in a
Riemannian context. Suppose indeed that, as in Theorem 2.7, for some c > 0,
HessU(x) > cId uniformly in z € R™. A typical example is the Gaussian density
U(z) = |z|?/2 (up to the normalization factor) for which ¢ = 1. Consider then
the second order differential operator L = A — VU - V on R™ with invariant and
symmetric measure y. Integration by parts for L reads as

/ f(~Lg)dy = / Vf-Vgdu (2.33)
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for smooth f,g. It is then a mere exercise to check the analogues of Bochner’s
formula (2.29) and of (2.30), namely

LL(IVSP) - VF - V(L) = [Hessf |3 + Hess (U)(V/, V)
and, by the convexity assumption on U,
SL(VIP) - Vi VLS 2 eIV S (2.34)

Following then the standard Hille-Yoshida theory of self-adjoint operators [Yo], we
may consider, under mild growth conditions on U, the invariant and time reversible
semigroup (P);>o With infinitesimal generator L (cf. also [Du-S], [F¥], [F-O-T],
% aviel], [Roy], etc., and below for a probabilistic outline). Therefore, in particular,
=LPRf. Stnct convexity of U easily enters this framework. For example, in
the case of the canonical Gaussian measure v on R", Lf(z) = Af(z) — z - Vf(z),
z € R", for f smooth enough, and the semigroup (P;),», with generator L admits
the integral representation

Pf@)= [ 1o+ @ - )dr), seRe20

Now (2.34) may be used exactly in the same way to show the corresponding com-
mutation inequality (2.32) for (P;),~,. The same proof as the one of Proposition
2.17 thus leads to the following result.

Proposition 2.18. Let du = e~Udz be a probability measure on the Borel sets
of R™ such that, for some ¢ > 0, HessU(z) > cId uniformly in x € R™. Then, for
every bounded 1-Lipschitz function F : R™ — R and every r > 0,

p({F > [Fdp+r}) < e /2,

Together with Proposition 1.7, we thus find again the concentration properties
of p derived from isoperimetry in Theorem 2.7 or from Brunn-Minskowski inequal-
ities in Theorem 2.15.

As a consequence, if 4 is the canonical Gaussian measure on R™ with density
(2m)~™/2e=1°1*/2 with respect to Lebesgue measure, for every 1-Lipschitz function
F on R" and every r >0,

Y{F > [Fdy+r}) < e 2 r>0. (2.35)
This inequality must be compared with the corresponding inequality for the median
in (2.10). It extends similarly the case of linear functionals.

An alternative proof of (2.35) may be provided by a beautiful simple argument
using Brownian integration. For every smooth function f on R", write

1
£W () ~EfWW) = [ VAs(W(0) -aW (2.36)
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where (W (t)),, is Brownian motion on R" starting at the origin defined on soine
probability space (2, F,P) and where (P;),-, denotes its associated semigroup (the
heat semigroup), with the probabilistic normalization (that is, with generator  A).
Note then that the above stochastic integral has the same distribution as 3(T") where
(B(t));>0 is a one-dimensional Brownian motion and where

1
_ 2
T= /0 VP fW () dt.

Therefore, for every 1-Lipschitz function F, T < 1 almost surely so that, for all
r 20,
P({F(W (D) ~EF(W(D) > r}) < P({max A1) > r})

{o ¢}
dx
=92 —x2/2
/r © Vam

< e—r2/2

Since W (1) has distribution +, this is thus simply (2.35).

As time of Brownian motion changes, continuous martingales satisfy similarly
sharp deviation inequalities. Assume for simplicity that M = (M;)<,<, is a real-
valued continuous martingale on some filtered probability space (2, F, F;,P) sat-
isfying the usual conditions (cf. [R-Y]). Denote by ((M, M):)y<,<, its quadratic
increasing process and assume that (M); < D? almost surely. Then, for every
r >0,

P({M 2E(M) +r}) <B({|_max = f(t) 27})

<P({ max_pB(t) >r})

0<t<D?
so that -
P({M1 > E(M;) +r}) <e " /2D, (2.37)

Alternatively, and assuming that My = 0 for simplicity,
M= F(MM)e )R £ >0,
is a martingale with expectation 1. Hence, for any A,r > 0,

P({M; > r}) <P({AMy — & (M, M), > \r — 5 D?})
< e—Ar+)\2D2/2

from which we recover (2.37) by optimizing in .

Related to the representation formula (2.36), a somewhat analogous method
may be developed in the setting of general Markov processes under the technique of
forward and backward martingales. For simplicity, suppose that (£;), is a strong
Markov process on some probability space with continuous paths taking its values
in a locally compact space X with countable base, that it is time homogeneous,
and that for each z € X, there is a probability measure P* on Q = C([0, 00), X)
corresponding to the law of £ conditioned to start with £, = x. More generally,
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let P* be the law of £ where the law of & is a Radon measure u. Such a process
induces a Markov semigroup (Pt)tzo on bounded Borel functions defined by

P.f(z) =E(f(&) & =z) =E*(f(&)), t>0,z€X.

Because of the Markov property, P;P; = Psyy .

Suppose for regularity purposes that P; : Cy(X) — Cyp(X). If (P;),>o has
stationary (not necessarily finite) measure p (that is, P*({X; € A}) = u(A) for
all ¢t or equivalently [P.fdu = [fdu), then P, maps LP(u) into itself for every
1 < p < o0. We can thus express P; = et’, where L is a uniquely defined closed
(unbounded) operator from L? — L? as well as from Cy(X) — Cp(X) known as the
infinitesimal generator of ¢ (cf. [Yo], [S-V], [-W], [F-O-T])).

Now let f € D(L) N Cy(X) where D(L) is the domain of L. It6’s formula of
martingale characterization expresses that

60— 1(e) = Me+ [ "LA(E)ds (2.38)

where M; = Mtf # is a P*-continuous local martingale whenever Lf is in L' (1) and
a P*-local martingale for any f satisfying Lf € Cy(X). In concrete situations, the
operator L is frequently the closure of a second order elliptic operator. This is the
situation we encountered above with the Laplace-Beltrami operator on a manifold
(X,9). In these geometric cases, one can usually identify the quadratic variation
process (M, M), of M as

t
(M, M), = jo IV £(6.)[ds.

When the operator L is selfadjoint, the adjoint semigroup is the same as the
original one. This analytic remark has stochastic counterparts. The processes &;_;
and & are identical in law when started with initial distribution u. We say that
the process is reversible with respect to u. In particular, M; Fli-e Mt is also a
martingale (in the filtration F; = o(§1—s,8 < t)). So, by (2.38),

t
(&) = F(Eo) + My + ]0 Lf(E.)ds

and
1-t

f(&) = f&) + M, + | Lf-o)ds.
Taking the two expressions together,
— 1
21(6) = (f(6o) + F(60)) + (M + May) + ]0 Lf(£,)ds,

and thus )
df(&) =3 (dM; + dM,_;).
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Here the most useful form is
£(&1) — f(&o) = My — M,
where M and M are both martingales with
d(M, M), = d(M, M)1-, = |[Vf(&)[ dt.

It then follows from (2.37) that whenever F is 1-Lipschitz, for every r > 0,

P({|F(¢1) - F(&)| > r}) < 2e7 /5,

To make use of this result, taking, for example, F to be the distance function to
some fixed set A shows that

P*({€& € A,d(61,4) > r}) <277/

for every r > 0. While such a bound does not require any geometric assumptions
on curvature as in previous analogous results, its application is conditioned by the
initial information £y € A that is handled by geometric arguments involving volume
of balls and curvature. Further applications in probability and potential theory are
discussed in [L-Z], [Tak], [Ly].

Notes and Remarks

The isoperimetric inequality on the sphere goes back to P. Lévy [Lé] and E. Schmidt
[Schmi]. A short self-contained proof is presented in the appendix of [F-L-M]. An
alternative method relying on two-point symmetrization is used in [B-T] and pre-
sented in [Beny], [Sche5]. Isoperimetric inequalities are discussed in [B-Z], [Os], etc.
Lévy’s original idea [Lé] was extended by M. Gromov [Grom1] (see [M-S], [Grom2],
[G-H-L]) as a comparison theorem for Riemannian manifolds with a strictly positive
lower bound on the Ricci curvature (Theorem 2.4). Further geometric applications
of Theorem 2.4 are discussed in [Grom2]. Concentration for Grassmann and Stiefel
manifolds, orthogonal groups, and first spectrum applications go back to the pio-
neering works [Mil], [Mi3] by V. Milman. The Gaussian isoperimetric inequality
(Theorem 2.6) is due independently to C. Borell [Bor2] and V. N. Sudakov and
B. Tsirel’son [S-T] as limiting spherical isoperimetry. An intrinsic proof using
Gaussian symmetrization is due to A. Ehrhard [Eh] while S. Bobkov gave in [Bob4]
a functional argument based on a two-point inequality and the central limit theo-
rem. The paper [Bor2] develops the infinite dimensional aspects of the Gaussian
isoperimetric inequality (see [Li], [Bog], and for applications, [Le3]). Theorem 2.7
is established in a more general context in [Ba-L] via the functional formulation of
[Bob4] (see also [Bob3]) with the semigroup tools of Section 2.3. This result may also
be proved more simply by the localization lemma of L. Lovdsz and M. Simonovits
[L-S] as developed in [K-L-S] and explained in [Grom2] (using the separation ideas
of [Gr-M2]). See also [Ale]. Proposition 2.8 was observed in [I-S-T] and [Pis1] and
Proposition 2.10 in [M-S] (see also [Grom2]). Theorem 2.11 is a direct consequence
of the solution of the isoperimetric problem on the discrete cube by L. H. Harper
[Ha] (for a simple proof see [F-F] and for a far reaching generalization [W-W]).
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Historical aspects of the Brunn-Minkowski theorem are discussed in [DG]. To
its functional version, the names of R. Henstock and A. MacBeath, A. Prékopa,
L. Leindler, H. Brascamp and E. Lieb, C. Borell, etc. should be associated. Per-
tinence of Brunn-Minkowski inequalities to measure concentration has a long run
(see [M-S]). Proposition 2.14 is due to C. Borell [Borl]. Improved (and optimal)
estimates are obtained in [L-S] by means of the localization method for the uniform
distribution on the Euclidean ball and extended in [Gu] to all log-concave measures.
Inequality (2.21) is fruitful in the analysis of high dimensional convex sets and was
extended to multilinear functions in [Bou] (see also [Bob7]). Recent developments
on levels of concentration with respect to a given class of functions with new ge-
ometric applications to concentration of random sets in R™ with respect to linear
functions are initiated in [Gi-M2] (see also [Mi7]). For a recent application of con-
centration to the central limit theorem for convex bodies, see [A-B-P]. Inequality
(2.22) is part of the Khintchine-Kahane inequalities [Ka] and will be investigated
more precisely in Section 7.1.

Cheeger type isoperimetric inequalities for log-concave measures are studied
in [Bob5]). The proof of Theorem 2.15 is essentially due to B. Maurey [Mau2]
(see also [Schmul], [B-G], [Bo-L3]). Extensions of the functional Brunn-Minkowski
theorem to Riemannian manifolds were described recently in [CE-MC-S] and may
be used to recover the concentration results of Theorem 2.4. Theorem 2.16 is due
to M. Gromov and V. Milman [Gr-M2], the simple proof taken from [AR-B-V].
See also [Schmul], [Bo-L3]. More on concentration in LP-spaces may be found in
[Sche3], [Sche5], [S-Z1], [S-S1] (see also Chapter 4).

The semigroup arguments of Section 2.3 were developed originally for logarith-
mic Sobolev inequalities by D. Bakry and M. Emery [B-E] (see [Bak1], [Bak2]) and
their adaptation to concentration inequalities was noticed in [Lel]. Propositions
2.17 and 2.18 are taken from [Lel] (see also [Le5]). General diffusions and Lips-
chitz functions with respect to the carré du champ operator are treated similarly
[Bak1], [Le6]. The discrete analogue for non-local generators on graphs is studied
in [Schmu3] by appropriate notion of curvature of a graph (with illustrations).

Further semigroup arguments relying on logarithmic Sobolev inequalities and
covariance identities are developed in the same spirit in Chapter 5.

The Brownian proof of (2.35) is due to I. Ibragimov, B. Tsirel’son and V. Su-
dakov [I-T-S], and was unfortunately ignored for a long time. The representation
formula (2.36) is a particular form of the important Clark-Ocone formula in stochas-
tic analysis [Mal], [Nu] (and may be used to produce concentration inequalities on
more general path spaces).

The so-called forward and backward martingale method was put forward in
the paper [L-Z], and further developed by M. Takeda [Tak]. The exposition here
is taken from the notes [Ly] by T. Lyons to which we refer for applications to
geometric potential theory.






3. CONCENTRATION AND GEOMETRY

In this chapter, we discuss the concept of Lévy families and its geometric counter-
parts motivated by the examples presented in the preceding chapter. Following the
sphere example, the Lévy families describe asymptotic concentration as the dimen-
sion goes to infinity. In the first section, we describe how spectral properties entail
exponential concentration, both in continuous and discrete settings. Applications
to spectral and diameter bounds are the topic of Section 3.2. In particular, with the
tool of concentration, we recover Cheng’s upper bound on the diameter of a Rie-
mannian manifold with non-negative Ricci curvature. We then present and study
the Lévy families. Topological applications to fixed point theorems emphasized by
M. Gromov and V. Milman are further motivation for this geometric investigation.
The last application is the historical starting point of the development of the con-
centration of measure phenomenon. V. Milman [Mi3] indeed used concentration
on high dimensional spheres in the early 1970’s to produce an inspiring proof of
Dvoretzky’s theorem about almost spherical sections of convex bodies. We present
this proof below with the help of Gaussian rather than spherical concentration as
put forward in [Pis2].

3.1 Spectrum and concentration

In this section, we show how spectral properties may yield concentration properties.
Assume we are given a smooth compact Riemannian manifold X with Riemannian
metric g. Denote by V the total volume of X and by du = d—‘}’ the normalized
Riemannian volume element on (X, g). In Chapter 2, we described normal con-
centration properties of ¢ under the rather stringent assumption that the Ricci
curvatures of (X, g) are strictly positive. In this section, we bound the concentra-
tion function ¢x,g,,) by the spectrum of the Laplace operator A on (X, g). More
precisely, denote by A\; = A;(X) > 0 the first non-trivial eigenvalue of A. It is well
known (cf. [Chal], [G-H-L]) that A, is characterized by the variational inequality

A1 Var,(f) < / F(=Af)du = / IV f Py (3.1)

for all smooth real-valued f’s on (X, g) where

Van(f) = [ Fau- ([ fem)2

is the variance of f with respect to u and where |V f| is the Riemannian length
of the gradient of f. The historical such inequality (3.1) is the so-called Poincaré

47
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inequality on the circle (with A\; = 1), which is established by comparing, for a
mean zero function f, the L2-norms of f and f’ along the trigonometric basis.

Theorem 3.1. Let (X,g) be a compact Riemannian manifold with normalized
Riemannian measure pu. Then, (X,d, 1) has exponential concentration

o(x,g,u) (1) < e—r\/XI/s, r>0,

where A1 > 0 is the first non-trivial eigenvalue of the Laplace operator A on (X, g).

Proof. Let A and B be (open) subsets of X such that d(A4,B) = &€ > 0. Set
u(A) = a, u(B) = b. Consider the function f given by

f(@) = i - %(i + %) min (d(z, 4),¢), z€X

(sothat f =1/aon A and f = 1/b on B). By a simple regularization argument, we
may apply (3.1) to this f. We need then simply evaluate appropriately the various
terms of this inequality. Clearly, f is Lipschitz, Vf =0 on AU B and

s

almost everywhere. Therefore

/lVfl"'d lz(l %)2(1 —a—b).
On the other hand,
Var,(f) = f (f = [fdu)’dp
2 2
> [ (1= Jsufau [ (£ frau)’d

1 1
> -4 -.
—a+b

It thus follows from (3.1) that

l—-a-b

NP < (3+3)0-a-b) <=2

so that
b< l1-a 1

= 14 M€2a ~ 14 Me2a’

Choosing for A the complement of B, and assuming that u(B;) = 1—a < 1 shows

that

u(Bo) > (1+25)u(a).

In other words, the expansion coefficient of 1 on (X, g) satisfies

Aie?
Expu(e) > 1+—2—'> 1.
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Set then € > 0 so that ;2 = 2 and the conclusion follows from Proposition 1.13.
The numerical constant 3 is not sharp at all.
The proof of Theorem 3.1 is complete. O

On the standard n-sphere S", \; = n [Chal] so that Theorem 3.1 yields a
weaker concentration than Theorem 2.3. By Lichnerowicz’s lower bound A\; > %_—’-{1-2
([G-H-L], [Cha2]) on a compact Riemannian manifold (X, g) with dimension n and
strictly positive lower bound ¢(X) on its Ricci curvature, the same comment applies
with respect to Theorem 2.4. However, Theorem 3.1 holds true on any compact
manifold.

It is a simple yet non-trivial observation (see Corollary 5.7 below for a proof)
that A; (X xY) = min(A;(X), A\1(Y)) for Riemannian manifolds X and Y. Theorem
3.1 therefore provides a useful tool to concentration in product spaces. In particular,
if X™ is the n-fold Riemannian product of a compact Riemannian manifold (X, g)
equipped with the product measure u”, then

ObsDiam,» (X™) = O(1).

This is in contrast with the Cartesian product for which we observed in (1.25)
that ObsDiam,~(X™) is essentially of the order of \/n. This observation is the
first step towards dimeunsion free measure concentration for £2-metrics that will be
investigated deeply in Chapter 4 and subsequent.

The proof of Theorem 3.1 generalizes to probability measures ¢ on a metric
space (X, d) that satisfies a Poincaré inequality

Var, () < © [ 194 d (3:2)

with respect to some (generalized length of) gradient |V f|. One may for example
consider, given a locally Lipschitz function f on (X, d), the length of the gradient
of f at the point £ € X to be

L If (=) - fW)
IVfl(w)—hr;lj:p Ay

Note that if u on (X, d) satisfies a Poincaré inequality (3.2) with constant C, the
pushed forward measure y, by a 1-Lipschitz map ¢ : (X,d) — (Y, ) also satisfies
(3.2) with constant C. Eigenfunction expansions and decompositions along or-
thogonal polynomials are a fruitful source of examples of measures satisfying (3.2)
(see for example [KI], [K-L-O], etc. and the references therein). For example, the
Hermite basis of the L2-space over the the canonical Gaussian measure v on R™
shows that v satisfies (3.2) with C = 1. Rather than spectrum, we actually use
Poincaré inequalities towards concentration through the energy [ |Vf|2du. The
next statement is an immediate adaptation of Theorem 3.1.

Corollary 3.2. Assume that y is a probability measure on the Borel sets of a
metric space (X, d) such that for some C > 0 and all locally Lipschitz real-valued
functions f on (X, d),

Var, () < © [ 1V 1P d
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Then

a(x,9.u)(r) < e"/3‘/6, r>0.

Theorem 3.1 has an analogue on graphs to which we turn now. It is convenient
to deal with finite state Markov chains.
Let X be a finite or countable set. Let II(z,y) > 0 satisfy

> T(z,y) =1

yeX

for every x € X. Assume furthermore that there is a symmetric invariant prob-
ability measure p on X, that is, II(z,y)u({z}) is symmetric in z and y, and

> Mz, y)u({z}) = p({y}) for every y € X. In other words, (II, u1) is a reversible
Markov chain. Define

Q5N =5 X 1f@) - @] T ().

z,yeX

We may speak of the spectral gap, or rather the Poincaré constant, of the chain
(11, i1) as the largest A\; > 0 such that for all f’s,

M Var,(f) < Q(f, f). (33)
Set also .
2 ’ 2
= — su ) — II(z,y).
A1 = 5 sup 3 |@) - f@['Teev)
yeX
The triple norm ||| - |||, may be thought of as a discrete version of the Lipschitz

norm in the continuous setting. Although it may not be well adapted to all dis-
crete structures, it behaves similarly for what concerns spectrum and exponential
concentration. Theorem 3.3 below is the analogue of Theorem 3.1 in this discrete
setting. We however adopt a different strategy of proof best adapted to this case.
The argument may be applied similarly to yield alternative proofs of both Theorem
3.1 and Corollary 3.2.

Theorem 3.3. Let (II, ) be a reversible Markov chain on X, as before, with a
spectral gap A\; > 0. Then, whenever |||F|||, < 1, F is integrable with respect to
u and for every r > 0,

p({F > [Fdu+r}) < 3e™"VN/2,

Proof. Let F be a bounded mean zero function on X with |||F|||,, < 1. Set
A()) = fe*Fdu, A > 0. We apply the Poincaré inequality to e**/2. The main
observation is that

Q(eAF/2’eAF/2) < |||F|||§o /e)‘Fd,u,. (34)
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Indeced, for A > 0, by symmetry,

1 2
Q(AF/2,F/2) = 5 N [P ARz, y)u({z})
z,y€X

= ¥ [F@)/2 _ pPO/2)*[1(5, y)u({z})
F(y)<F(=)

<X S [F@ - Fol e @ne, yu((s))
z,yeX

from which (3.4) follows by definition of ||| F|||,,. Therefore,

A -a(3)’ < i—jAw,

that is, for every A < v/,

A = T_LWA@)2~

Applying the same inequality for A\/2 and iterating, yields, after n steps,

n—1 1 2k A 2n
A(’\)3,61;1(3(1—,\2/4'6,\1) A(z_n) :

Since A(A) = 1+ o()\), we have that A(A\/2")?" — 1 as n — 0. Therefore,

0o 1 2k
a0 < I (=7

where the product converges whenever A < y/A;. The proof of the proposition is
easily completed. Indeed, setting for example A = % VA1 yields that

() forirrass

By Chebyshev’s inequality
u({F 21}) < 3e7mVR/2

for every 7 > 0. As in Proposition 1.7, the result is easily extended to arbitrary F'
with |[|F|||,, <1 which completes the proof. O
We may define a distance on X associated with ||| - |||, as

dz,y)= sup [f(z)-f(y)], zyeX.
£ llleo <1
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Then, together with Proposition 1.7, Theorem 3.3 indicates that
ox.d,u)(r) < 3e~TVAM/4 5. (3.5)

The distance most often used is however not d but the combinatorial distance d,
associated with the graph with vertex-set X and edge-set {(z,y) : I(z,y) > 0}.
This distance can be defined as the minimum number of edges one has to cross to
go from z to y. Equivalently,

de(z,y)= sup [f(z)—- f(¥)]
IV flloo<1

where
IV £l = sup{| f(2) — 7 (¥)|;II(x,y) > 0}.
Now since -, II(z,y) = 1,

1
NAE < = IV

In particular, d. < d/v/2 and thus (3.5) also holds for d..
As an example, let X = (V,€) be a finite connected oriented graph with
symmetric set of vertices V and set of edges £. Equip V with the normalized

uniform measure and the combinatorial metric d.. We may consider II(z,y) = R‘;;

whenever z and y are adjacent in V', and 0 otherwise, where k(z) is the number of
neighbors of . Consider the quadratic form

o, =Y [f=) - f@)]

T~y

where the sum runs over all neighbors x ~ yin X. Since X is connected, Q( =20
for all f’s and is zero whenever f is constant. Let A\; > 0 be the first non-trivial
eigenvalue of Q, that is, of the Laplace operator on X. As a consequence of Theorem
3.3, we have the following result.

Corollary 3.4. Let kg = max{k(z);z € V} < co. Then

a(x,dc,p)(r) <3e "V )\1/16ko’ r>0.

The most important examples of applications of the preceding corollary are
the Cayley graphs. Recall that if V' is a finite group and S C V' a symmetric set
of generators of V, we may join  and y in V by an edge if £ = s~!y for some
s € S. The path distance on X = (V,€) is the word distance in V' induced by S
and ko = Card(S).

Spectral and Poincaré inequalities have an L! counterpart related to Cheeger’s
isoperimetric constant that describes the correspondence between the previous con-
centration results and the isoperimetric approach of Proposition 2.12. If for example
(X, g) is a compact Riemannian manifold with normalized Riemannian measure u,
denote by h > 0 the best constant such that

h 11 - frauldu < [ 1951du (36)
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for all smooth functions f on (X, g). Cheeger’s inequality [Chee] indicates that
> —. .
M2 3.7)

Applying actually (3.6) to characteristic functions of sets amounts to
pt(A) 2 2hp(A)(1 - 1(4)),

which is close to the isoperimetric inequality (2.13). By Cheeger’s inequality (3.7),
Theorem 3.1 thus covers the isoperimetric approach in this case, producing similar
exponential concentration under weaker geometric invariants. The same comments
are more or less in order on graphs (cf. [Al-M], [Alon], [B-H-T]).

3.2 Spectral and diameter bounds

On the basis of the results of Section 3.1, we investigate here some relationships
between spectral and diameter bounds.

Assume we are given a smooth complete Riemannian manifold (X, g) that is
not necessarily compact but with finite volume V. We denote as usual by du = dv”
the normalized Riemannian volume element. Denote by A; = A;(X) the first non-
trivial eigenvalue of the Laplace operator on (X, g).

If B(z, ) is the (open) ball with center z and radius r > 0 in (X, g), it follows
from Theorem 3.1 applied to the 1-Lipschitz function d(z,-) that A; = A;(X) =10
as soon as 1

limsup = log (1 — p(B(z, r))) =0 (3.8)

r—oco0 T

for some (all) z in X. The following is a kind of converse.

Theorem 3.5. Let (X,g) be a smooth complete Riemannian manifold with di-
mension n and finite volume. Let p be the normalized Riemannian volume on
(X,g). Assume that the Ricci curvature of (X, g) is bounded below. Then (X, g)
is compact as soon as

..ol
lim inf - log (1 - p(B(z, r))) = —00

for some (or all) x € X. In particular A\, > 0 under this condition. Furthermore, if
(X, g) has non-negative Ricci curvature and if D is the diameter of (X, g),

D< \%—"_l (3.9)

where C,, > 0 only depends on the dimension n of X.
The upper bound (3.9) goes back to the work of S.-Y. Cheng [Chen] in Rie-
mannian geometry (see also [Chal]).

Proof. We proceed by contradiction and assume that X is not compact. Choose
B(z,r0) a geodesic ball in (X,g) with center z and radius 7o > 0 such that
u(B(z,19)) > % By non-compactness (and completeness), for every r > 0, we
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can take z at distance ro + 2r from z. In particular, B(z,ro) C B(2,2(ro +7)). By
the Riemannian volume comparison theorem [C-E], [Cha2], for every y € X and

0<s<t, (B( ))
w(B(y.t O o=
oo <) (3.10)

where —K, K > 0, is a lower bound on the Ricci curvature of (X, g). Therefore,

p(B(z,1)) > ( ) e 2tV (DK 4y (B(2,2(ro + 7))

2(ro+r)
> l(_L__)ne—2("o+r)\/(n—1)K
2\2(rg+1)

where we used that u(B(z,2(ro + 1)) > u(B(x,70)) > L. Since B(z,r) is included
in the complement of B(zx,ro + r),

- u(B(z, 7+ 1)) > = 3 (m) e 2ro+nVin-DK (3.11)

which is impossible as 7 — oo by the assumption. The first part of the theorem is
established.

Thus (X, g) is compact. Denote by D its diameter. Assume that (X, g) has
non-negative Ricci curvature. That is, we may take K = 0 in (3.10). By Theorem
3.1, for every measurable subset A in X such that u(A) > %, and every r > 0,

1—p(Ay) <e VA3, (3.12)

Let B (:1:, <) be the ball with center z and radius 2. We distinguish between two
cases. If u(B(a:, 2)) > 1, apply (3.12) to A = B(z, ’g ). By definition of D, we may
choose r =79 = 2 in (3.11) to get

1 -
5an S1-wlAp) <e VA D/,

If u(B(z,2)) < 1, apply (3.12) to A, the complement of B(z, §). Since the ball
B(z, %) is included in the complement of Ap ;¢ and since by (3.10) with ¢t = D,

W55 15)) > 1

we get from (3.12) with 7 = £ that

1 vED/s
16 — )
The conclusion easily follows from either case. Theorem 3.5 is established. a

In the last part of this section, we describe analogous conclusions in the discrete
case. As in Section 3.1, let II(z,y) be a Markov chain on a finite state space X with
symmetric invariant probability measure p. Denote by A; > 0 the spectral gap of

(IT, ) defined by
/\lVarp(f) < Q(f’ f)
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for every f on X. Recall that here

AN =3 ¥ f@) - 16 e vu({z)).

z,y€X

If d is the distance defined from the norm

IIAIE, = 5 sup 3= 1£(2) = 1) "Nz )

yeX
recall also from Theorem 3.3 and (3.5) that
ax,au(r) <3e VN4 r >0, (3.13)

Denote by D the diameter of X for the distance d.

Proposition 3.6. If i is nearly constant, that is, if there exists C > 0 such that,
for every z, u({z}) < Cminyex p({y}), then

M < (810g(12CCard(X)))2.

D

Proof. Consider two points z,y € X such that d(z,y) = D. By Corollary 1.4 and
(3.13),

#({z})u({v}) < 12e7PVRLE,

Since, by the hypothesis on p, min,ex u({z}) > (C Card(X))™!, the conclusion
follows. O

Recall that the combinatorial diameter D, is such that D, < D/v/2.

3.3 Lévy families

In this section, we deal with families of metric measure spaces (X", d") equipped

with Borel probability measures u”, n > 1. Denote by D" the diameter of (X™,d")

and assume that 1 < D™ < 00, n > 1. According to the definition of the concentra-

tion function, we say that the family (X",d",u"), ., is a Lévy family if for every
r>0, -
: noy

nh_’ngo a(xn,dn um)(D"r) = 0. (3.14)

More quantitatively, we say that (X™,d", u"),, is a normal Lévy family if there
are constants C, ¢ > 0 such that for every n > 1 (or only n large enough) and r > 0,

a(xn an ) (r) < Ce™. (3.15)
Since we assumed that D™ > 1, any normal Lévy family is a Lévy family. The

omission of D™ in the definition of a normal Lévy family is justified by the fact that
many examples become that way Lévy families with their natural metrics.
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A particular situation occurs when u”, n > 1, is a family of probability mea-
surcs on a given fixed metric space (X, d). We then say similarly that (X, d, u"),5,
is a Lévy family if for every r > 0, -

Jim_ o x.d,um)(r) = 0. (3.16)

The study of Chapter 2 provides a number of geometric examples of (normal)
Lévy families. Let us review a few of them. The family (S _,o% ) of the Euclidean
spheres with radii R,, equipped with normalized Haar measures is a Lévy family
as soon as n~Y/2R,, — 0 as n — oco. It is a normal Lévy family if R, ~ 1. More
generally, by Theorem 2.4, a family (X", g"), -, of compact Riemannian manifolds
equipped with the normalized volume elements u™ such that ¢(X™) — oo with n is
a Lévy family. Recall that we denote by ¢(X) the infimum of the Ricci curvature
tensor over all unit tangent vectors of a Riemannian manifold (X, g). This includes
S™, SO™ for which ¢(SO™) = 271, the Stiefeld manifolds Wy, etc. (cf. [Mil], [C-E],
[Cha2]). By Propositions 2.8 and 2.9, we may add the examples of unit cubes [0, 1]*
(with normalized Euclidean metric) and Euclidean unit balls which form normal
Lévy families for their uniform measures.

If (X", g"), >, are compact Riemannian manifolds such that A;(X™) — oo as
n — oo where \;(X™) is the first non-trivial eigenvalue of the Laplace operator
on X", then (X", g¢"),>, is a Lévy family by Theorem 3.1, however usually not
normal. -

The discrete cubes {0,1}" with normalized Hamming metrics and counting
measures define a normal Lévy family. There are many known families of ko-
regular graphs X (with ko fixed) such that Card(X) — oo whereas \; > € > 0
stays bounded away from zero (the so-called expanders graphs). Moreover graphs
with this property are “generic” amongst ko-regular graphs [Alo]. These examples
thus give also rise to Lévy families. Further combinatorial examples such as the
symmetric group II"™ will be described in the next chapter.

The following simple proposition is an alternative definition of Lévy families.
Recall that if A is a subset of a metric space (X,d) and if » > 0, we let 4, =
{z € X;d(z,A) <r}.

Proposition 3.7. Let (X",d",u"),>, be a Lévy family. Then, for any sequence
A™ C X™, n > 1, such that liminf, . u™(A"™) > 0, we have for every ¢ > 0,
M n n —
Jim p*((A")epn) = 1.
When (X",d", y"),>, is a normal Lévy family, the same result holds with ¢D™
replaced by ¢. -

Proof. Let liminf,, .. u™(A™) > n > 0. Since (X™,d", u"),,, is a Lévy family, for
every > 0, aun(D™r) < n for all n’s large enough. Therefore by Lemma 1.1, for
every n large enough and every s > 0,

1= p"((A™)Dr(r4s)) < aun(D"s).

Using again that au~(D"s) — 0 as n — oo, and since r,s > 0 are arbitrary, the
conclusion follows. O
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The next statement describes the general properties of Lévy families that im-
mediately follow from the definition and results of Chapter 1.

Proposition 3.8. Let (X",d", u"),.~, be a (normal) Lévy family.

For every n > 1, let ¢™ be a Lipschitz map between (X",d") and (Y™,&").
Denote by pgn the image measure of p”™ by ¢, n > 1. If sup,>; [[¢"™ (|5, < oo,
then (Y™, Jn,uw) >1 is again a (normal) Lévy famzly

If (Y™, 6" u"),>, is another (normal) Lévy family, the product family
(X™ x Y™, d" + 6% (u" ® V™)), ,, is & (normal) Lévy family.

Let A® C X™, n > 1, Borel sets such that liminf,_o u™(A™) > 0. Then
(X™,d", u™(-|An)), >, is a (normal) Lévy family.

3.4 Topological applications

In this section, we present applications of the concentration of measure phenomenon
to some fixed point theorems.

Let (X, d) be a metric space, and let G be a family of maps from X into X.
We say that a subset A of X is essential (with respect to the action of G) if for
every € > 0 and every finite subset {g1,...,9¢} C G,

I4
() 9x(Ac) # 0.

k=1

(Recall A, = {z € X;d(z,A) < €}. We then say that the pair (X,G) has the
property of concentration if for every finite covering X C U 1Al A C X, there
exists A* which is essential (for the action of G).

The following proposition connects this definition with Lévy families.

Proposition 3.9. Let (X,d) and G be as before. Suppose that G = |J,,>, G",
G™ C G}, and that there exist probability measures u™, n > 1, on the Borel sets
of (X, d) such that u" is G™-invariant for each n. If (X,d, p™),,5, is a Lévy family,
then (X, G) has the property of concentration.

Proof. Assume X = Ui=1 At. There exists 4, 1 < i < N, such that

hmsupu"(A‘) 2 2}\,

Selecting a subsequence n’, by Proposition 3.7, for every € > 0,

lim ,u"' ((Ai)s) =1.
n"—oo
Since u™ is G™-invariant, for every g € G,

Jim 7 (g((4%)e)) = 1.

It immediately follows that A* is essential. O
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The following examples illustrate the proposition. Let H be an infinite dimen-
sional Hilbert space and let (e,);-, be an orthonormal basis of H. The orthogonal
group SO™ may be realized as unitary operators on H which are the identity on the
span of (e,);5,,. Then SO™ C SO™*!. Consider then X = G = SO = J,,,, SO"
equipped with the Hilbert-Schmidt operator metric. Then (X, G) has the concen-
tration property. To prove it, recall that SO™ equipped with the normalized Haar
measures u”, n > 1, form a normal Lévy family and apply Proposition 3.9 (with
p" defined on all of X).

Exactly the same proof together with concentration on spheres shows that the
unit sphere S of H with the action of G = SO® has the concentration property.
One may also show that if u is a unitary operator on H and if G = (u"), 5, then
(5%, G) has the property of concentration in the above sense. -

If G consists of a family of pairwise commuting unitary operators on H, then
(8%, G) has still the property of concentration. However, this is no more true if
G is the group of all unitary operators. Recently, V. Pestov [Pel], [Pe2] described
conditions on G in terms of amenability for the property of concentration to hold.
Let m be a unitary representation of a group G in H. In particular, G acts on the
unit sphere Sy of the space of representation.

Theorem 3.10. A discrete group is amenable if and only if the dynamical system
(SH,G, ) has the property of concentration for every unitary representation m of
GinH.

If G’ is a subgroup of G and (Su,G) has the property of concentration, then
(Sw,G") also has the property of concentration. For example, if F> denotes the free
group on two generators, the pair formed by the unit sphere of the space L2(Fz)
and the full unitary group of this space does not have the property of concentration.

Moreover, amenable representations can be characterized in terms of the con-
centration property. The proof of Theorem 3.10 is based on proper extensions of
fixed point theorems under the property of concentration to which we turn now.
Actually, the concentration property of the system (Sg, G, w) has to do not with the
amenability of the acting group G as such, but rather with the amenability of the
representation . We refer to [Pel] for the proof of Theorem 3.10 and for extensions
to locally compact groups as well as for dynamical and ergodic applications.

As announced, we turn to fixed point theorems under the property of concen-
tration. Let (X, d) be a metric space. Let G be a family of continuous maps from
X into X and suppose the identity map belongs to G. We call the pair (X,G) a
G-space. We do not assume that G is a group (or even a semigroup) although this
will mostly be the case.

Proposition 3.11. Let (X, d) be a G-space and let I be a compact space. Assume
that (X, G) has the property of concentration. Let ¥ : X — T' be any map with
domain X. Then there exists € I" such that for any neighborhood O of z, the set
%~1(0) is essential in X.

We call such point  an essential point of the map .

Proof. We proceed by contradiction. If such  does not exist, we can find for every
y in T an open neighborhood O, such that ¢~!(0,) is not essential. Since I is
compact, there is a finite family (0i), ;< of the covering (Oy),r of ' such that
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I'c Uf;l O;. Therefore Uf;l ¥%~1(0;) = X and, by the concentration property, one
of the sets ¥~1(0,) has to be essential which is a contradiction. The proposition is
proved. O

A map ¢ : X — I" where I is compact is called uniformly continuous if for any
closed subset A C I' and any open neighborhood O4 of A, there is € > 0 such that

¥([v™(4),) C Oa.

Theorem 3.12. Let (X,d) be a G-space and let I be a compact space. Assume
that (X,G) has the property of concentration. Let v : X — T' be uniformly
continuous and g € G be fixed, and assume that there exists a continuous J : I' - T’
such that Jg = 1g. Then any essential point of 1 is a fixed point for J.

Before turning to the proof of Theorem 3.12, let us mention the following
immediate consequence that motivated the present investigation and that follows
by choosing I' = X, 9 the identity map and J = g.

Corollary 3.13. Let (X,d) be a compact G-space. If (X,G) has the property of
concentration, then there is a point x € X which is fixed under the action of G.

More generally, if ¢ : X — T is equivariant in the sense that for every g € G
there exists a continuous J, : I' — I such that Jy3 = g, then any essential point
of 9 is a fixed point for J,, g € G. One example is provided by a (compact) group
G acting on T, fixing x € T, and setting ¢ : G —» T', ¢g = gz.

Proof of Theorem 3.12. Let x be an essential point of 9 such that J(z) = y # z.
By continuity of J, there exist open neighborhoods O, of z and Oy of y such that
J(0z) C Oy and O N Oy = 0. We may moreover choose O, such that for some
neighborhoods U and V of the closures of O, and O, we have UNV = . Since
z is an essential point of ¥, ¥~1(0;) = x C X is an essential set. Therefore, for
every € > 0, (9(x))e N Xxe # 0. Since 9 is uniformly continuous, there exists ¢ > 0
such that ¥(x)e C U and ¥([¢y"1(0y)]e) C V. Since

9(x) c¥7'(J(Oz)) and J(Oz) C Oy,

we get P((9(x))e) C V. Now, (9(x))e N xe # 0, so that U NV # @ which yields a
contradiction. The proof of Theorem 3.12 is complete. O

In the final part of this section, we turn to some finite dimensional analogue
for which we may not claim fixed points but for which we estimate the diameter of
minimal invariant subspaces.

Let (X, d) be a compact metric space with a Borel probability measure u. We
denote by o, the concentration function of (X,d,u). Also let G be a family of
measure-preserving maps from X into X.

Let (T',d) be a compact metric space and let 9 : X — I' be an equivariant
map. We assume that [|Jy||;, < L for every Jg. Denote by Nr(e) the minimum
number of (open) balls of radius € > 0 which cover I'.

Theorem 3.14. Under the above conditions and notations, there exists x € I" such
that for every J,, g € G,

d(Jyz,z) < (1+ L)inf (¢ + % llip(s + 7))

where the infimum runs over all £, 3,7 > 0 such that Nr(¢)a,(s) < 1 and a, (r) < 3.
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Proof. Let € > 0 and s > 0 satisfy the required condition and choose a finite subset

S of I' with cardinality Nr(g) such that the balls centered in S with radius € cover
I'. Choose z € S such that

w7\ (B(z,€)) 2 ﬁ > a,(s)

where B(z,€) is the ball with center z and radius ¢ in I". Define x = ¥~!(B(z, ¢)).
By Lemma 1.1,

1
B(Xs4r) 21— op(r) > 3

when a,(r) < 3. Now,

Y(Xs+r) C B(z,e + (s +7)|[9ll;p) = B

while, by the definition of L, for any g € G,
Jo(B1) € B(Jy2, L(e + (s +7)¥lsp) ) = Ba-

Therefore, pu(y~1(B1)) > u(xe+r) > § while

.

DO =

p(¥™1(B2)) = p(¥1Je(B1)) = p(gv ™ (B1)) >
It follows that By N B, # @ so that
d(Jyz,z) < (1+ L) (e + [[9llLip(s +7))-

Since g is arbitrary in G, the theorem is established. O

A typical application occurs when I' is a compact set in R* equipped with a
norm || - || in which case Nr(e) < (1+ 2E)F where R is the radius of T for the norm
[l - | (see Lemma 3.18 below). Then, provided that x has normal concentration

a,(r) < Ce=*"", r > 0, it may be shown from Theorem 3.14 that R < Const \/g

where the constant depends on the various parameters in Theorem 3.14 (see [Mi4]
for details).

3.5 Euclidean sections of convex bodies

This last section is devoted to the historical example of application of concentration
to the geometric problem of spherical sections of convex bodies.

Let K be a convex symmetric body in R™, that is, a convex compact subset
of R™ with non-empty interior, symmetric with respect to the origin. K is said to
contain almost Euclidean sections of dimension k if, for every € > 0, there exist a
k-dimensional subspace H and an ellipsoid £ in H such that

(1-e)£cKNHC(1+€)E. (3.17)
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This geometric description admits the following equivalent functional formu-
lation. A Banach space E (with norm || - ||) is said to contain a subspace (1 + ¢)-
isomorphic to the Euclidean space R* if there arc vectors vy, ..., v in E such that
for all t = (ty,...,t) in R¥,

(1-9ltl < <@+9)lY (3.18)

k
>t
=1

where | - | is the Euclidean norm on R¥. Indeed, if | - || is the gauge of the convex
body K, the subspace H generated by v;,...,v; and the ellipsoid £, the image of
the Euclidean unit ball of R* under the isomorphism e; — v;, satisfy (3.17).

The important next statement is the famous Dvoretzky theorem in the local
theory of normed spaces.

Theorem 3.15. For each € > 0 there exists 1(e) > 0 such that every Banach space
E of dimension n contains a subspace (1+¢)-isomorphic to R* where k = [n(¢) log n].

Since every 2n-dimensional ellipsoid has an n-dimensional section which is a
multiple of the canonical Euclidean ball, we see from Theorem 3.15 that for each
€ > 0 there exists 7(¢) > 0 such that every centrally symmetric convex body K
admits a central section Ky with dimension & > n(e)logn and p > 0 such that
(1 — €)pB* C Ko C (1 + €)pB* where BF is the canonical Euclidean ball in the
subspace spanned by K.

The rest of the section is devoted to the proof of this result. While the original
concentration proof by V. Milman [Mi3] uses high dimensional spherical concentra-
tion, we rather make use of Gaussian concentration following [Pis2] (see also [Pis3]).
The main argument will be to span the Euclidean subspace by the rotational invari-
ance of Gaussian distributions. The first lemma, known as the Dvoretzky-Rodgers
lemma, will be crucial in the choice of the underlying Gaussian distribution.

Lemma 3.16. Let (E,| - ||) be a Banach space of dimension n and let m = [n/2]
(integer part). There exist vectors w,..., Wy, in E such that |[w;|| > 1/2 for all

j=1,...,m and
m
> tjwif < 1)
=1

for all t € R™.

Proof. We first construct an operator T : R® — FE such that ||T|] < 1 and
|ITiv|l > dim(V)/n for all subspaces V of R™. In particular ||T|| = 1. To this
task, consider any determinant function (associated to any fixed matrix represen-
tation) S — det(S). Let T be such that

det(T) = max {det(S); S : R" — E, ||S|| < 1}.
Then, for any € >0 and any S : R" — E,
det(T +&S) < det(T)||T +&S||™. (3.19)

Now,
det(T + 8) = det(T)det(Id + eT~1S)

= det(T) (1 + & Te(T~1S) + o(¢)).
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Hence, substituting in (3.19), we get

1+eTe(T718) < ||IT +€8|™ + o(e)
< (L+ellSI)™ + o(e)
<1+ en|S|| + o(¢)

so that Tr(T~1S) < n||S||. Consider now a subspace V in R™ and let P : R —» V
be the orthogonal projection. Setting S = TP we get

dim(V) = Te(P) = T{(TS) < n||S].

Therefore || TP|| > dim(V')/n which proves the claim.

It is now casy to complete the proof of the lemma. Let T be as before. Choose
y1 in R™ such that |y;| = 1 and ||Tyi|| = ||T|| = 1. Then choose y, orthogonal
to y1 such that [y2| = 1 and ||Tye|| = |TQ| > (1 — L) where Q is the orthogonal
projection onto {y; }*. Continuing in this way on the basis of the preceding claim,
one constructs a sequence such that y; € {y1,...,y;—1}* and |y;| = 1, ||Ty;|l >
(n—j+1)/n. Set then w; = Ty,, j = 1,...,[n/2], which have the required
propertics. The proof of Lemma, 3.16 is complete. O

Define the map F : R™ — R by
m

> 5w

=1

By Leimma 3.16, ||F||;, < 1. Indeed, for all z,y € R™,

F(z) = , Z=(z1,...,Zm) ER™. (3.20)

|F(z) - F(y)| < <le—yl.

m
Z(xj - yj)w,
j=1

Denoting by v the canonical Gaussian measure on R™, by (2.35) for example, for
every r > 0, R
Y{|F - [Fdy| > r}) < 2e7 /2 (3.21)

It is an important feature of the construction of Lemma 3.16 that Mp = [Fdy is
much greater (for n large) than ||F[|y;, < 1. This is the effect of high dimensional
geometry in this Gaussian framework. Namely, denoting by u the uniform measure
on the discrete cube {—1,+1}™, by symmetry of v,

MF:// ZSj.’Dj'lUj

Jj=1
By Jensen’s inequality, conditionally on £g, k # j, it follows that

du(e)dy(z).

1
> W it .
Mp 2 / jpax llejwilldy(z) 2 5 [ max |z;|dy(z)

where we used Lemma 3.16 in the second step. By a well-known and elementary
computation, there is a numerical constant p > 0 such that

/ max |z;|dy(z) > 2p+/logm.

1<js<m



3.5 EUCLIDEAN SECTIONS OF CONVEX BODIES 63

Hence, for every n > 3,
Mg > p+/logn. (3.22)
As a next step, we need two technical lemmas to discretize the problem of

finding Euclidean subspaces. A é-net (§ > 0) of A C R is a subset S C A such
that for every ¢ in A one can find s in S with |t — 5| < 4.

Lemma 3.17. For each € > 0 there is § = §(¢) > 0 with the following property.
Let S be a 6-net of the unit sphere of R*¥. Then, if for some vy, ...,V in a Banach
space E, we have 1 — 6 < || P twi| <1+ 6 forallt in S, then

=1
k
A=)t < || D tanslf < (1 +2) 4
=1

for all t in R*.

Proof. 1t is enough, by homogeneity, to establish the conclusion for every ¢ in R*
with |t| = 1. By definition of S, there exists t° in S such that |t — t°] < §, hence
t =19 + A1 s with s in the unit sphere of R¥ and |A1] £ &. Iterating the procedure,
we get that t = 350 Ast® with t¢ € S and |A| < 6¢ for all £ > 0. Hence

u I T 146
St s Sot] Sota < 122
i=1 £=0 i=1
(6 < 1). In the same way,
k
Z tiv;l >1—24.
i=1
It therefore suffices to choose § appropriately, as a function of € > 0 only, in order
to get the conclusion. O

The size of a d-net of spheres in finite dimension is easily estimated in terms
of § > 0 and the dimension, as is shown by the next lemma which follows from a
simple volume argument.

Lemma 3.18. There is a 6-net S of the unit sphere of R* of cardinality less than
(1+2)k < o2k/8

Proof. Let t!,...,t! be maximal in the unit sphere of R*¥ under the relations
|t¢ — 27| > § for i # j. Then the balls in R¥ with centers ¢' and radius £ are disjoint
and are all contained in the ball with center at the origin and radius 1 + g. By
comparing the volumes, we get £(3)* < (1 + £)* from which the lemma follows. O

We are now in a position to prove Theorem 3.15. The main argument is
the concentration property for Gaussian measures (3.21). The idea is to span the
Euclidean subspace by the Gaussian rotational invariance. Consider the Lipschitz
function F' defined in (3.20) and recall the canonical Gaussian measure v on R™,
m = [n/2]. Let k > 1 be specified later on and let ¢ = (¢1,...,%) in the unit sphere
of R¥ (i.e., |t| = 1). By the Gaussian rotational invariance, the distribution of the
map

k
(Xl,... ,Xk) € (Rm)k — ZtiXi eR™

i=1
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under the product measure v* on (R™) is the same as ~. Therefore, by (3.21), for

every r > 0,
k 2
F(Zt,X,) - Mp| > r}) <2e" /2
=1

Now let € > 0 be fixed and choose § = §(¢) > 0 according to Lemma 3.17. Further-
more, let S be a 6-net in the unit sphere of R¥, which can be chosen with cardinality
less than or equal to e2*/% (Lemma 3.18). Let r = §Mp. The preceding inequality
together with the definition of F' thus implies that

T ({Ht €S;

#({x oz e @y

k
Dt Z ” - 1’ > 6}) < 2Card (S) e~ MH/?
i=1 MF

< 26(2Kk/5)~(EME/2)

where
m
. Zi=) Xiyw; €E, Xi=(Xiy)jcjcm i=L.-k
=1

Assume n to be large enough (otherwise there is nothing to prove). Since Mp >
pVIogn, we can then choose k = [nlogn| for n = n(6) = n(e) small enough such
that the preceding probability is strictly less than 1. It follows that there is at least
one realization of (X1, ..., X}) such that (vy,...,v) = (Mr)~Y(Zy,..., Z) satisfy

k
Dt
i=1

for all ¢t in S. Together with Lemma 3.17, this completes the proof of the theorem. O

1-6< <1446

The preceding proof of Theorem 3.15 actually shows that most random sec-
tions (in the sense of 4*) will produce almost Euclidean subspaces. Further use of
concentration arguments (by means of empirical processes) shows that the depen-
dence of ¢ of the function 7(¢) is of the order of €2 [Sche2]. The order k ~ logn
is optimal as shown by the example of the cube. ¢P-balls in R™ have Euclidean
sections proportional to n2/? for p > 2 and of the order of n for 1 < p < 2 [F-L-M].

As announced, the original measure concentration argument by V. Milman
[Mi3] used spherical rather than Gaussian concentration. One nice feature of the
spherical proof is the following geometric consequence [Mi3], [Mi5)].

Theorem 3.19. For each n > 0 there exists § = 8(n) > 0 such that for any
continuous function F' on 8", there exists a k-dimensional sphere S¥ ¢ " (i.e., the
ullcu't sphere of a (k + 1)-dimensional subspace) with k = [0n] such that for any z in
s%,

|F(w) - mpl < wr(2n)
where mp is a median of F (for ™) and wr is the modulus of continuity of F.

Proof. 1t is a consequence of Lévy’s inequality (2.6). Consider the set

A={|F -mp| <wr(n)}
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By (2.6), we know that
o"(A)>1- 2e(n—1)7°/2,

Fix z in S" and let u be the Haar probability measure on SO". Clearly,
p({T € SO™; Tz € A}) = 0™(A) > 1 — 2~ (= 1n'/2,
This implies that for any finite set S in S”,
p({T € SO™; TS C A}) > 1 —2Card(S) e~ "~17"/2,

Therefore, if 2 Card(S) < e(=Dn*/2 we may find a rotation T such that TS is a
subset of A. Choose then S to be a d-net of S* according to Lemma 3.18. This is
thus possible for k = [dn] for some appropriate § = §(n) > 0 from which the result
follows. 0O

Notes and Remarks

Dvoretzky’s theorem on Euclidean subspaces of Banach spaces (Theorem 3.15) was
established first in [Dv]. The new proof by V. Milman [Mi3] was at the starting
point of the developments of the concentration ideas. Since then, V. Milman indeed
strongly promoted the usefulness of the concentration of measure phenomenon in
various contexts [Mi5], and convinced in particular M. Talagrand of the importance
of this simple, but useful, property. The proof presented in Section 3.5 of Dvoret-
zky’s theorem is the Gaussian version, due to G. Pisier [Pis2], [Pis3], of Milman’s
argument (that used concentration on high dimensional spheres). Lemma 3.16 is an
important step known as the Dvoretzky-Rodgers lemma [D-R]. Applications of con-
centration to Dvoretzky-like theorems have been a main issue in the local theory of
Banach spaces in the decades 1970-90, starting with the fundamental contribution
[F-L-M] by T. Figiel, J. Lindenstrauss and V. Milman where the connection with
type and cotype of Banach spaces is amply demonstrated. The main results are
extensively reviewed in the Lecture Notes [M-S] by V. Milman and G. Schechtman
and more recently in the Handbook in the geometry of Banach spaces [J-L] (cf. the
contributions [Sche5], [Gi-M1], [J-S3], etc.) See also [Pis3]. In particular, fine em-
beddings of subspaces of L? in finite dimensional ¢P-spaces and finite dimensional
£P-subspaces, 1 < p < 2, in connection with stable type, have been investigated by
W. Johnson and G. Schechtman [J-S1] and G. Pisier [Pisl] together with further
probabilistic concentration inequalities for series of independent random vectors (cf.
[Pis2], [Sche5]). Approximation of zonoids by zonotopes by random embeddings in
[B-L-M] makes use of concentration through empirical process methods as initiated
in [Sche3]. Theorem 3.19 is taken from Milman’s original paper [Mi3]. V. Mil-
man also used concentration for some infinite dimensional integration questions
and other problems [Mi2].

Concentration under spectral properties was first put forward by M. Gromov
and V. Milman in [Gr-M1] from which Theorem 3.1 and its proof are taken. A proof
of Theorem 3.1 using a variation on the Herbst argument of Chapter 5 is presented in
[Schmu?2]. The corresponding results on graphs and applications to expander graphs
and superconcentrators have been investigated by N. Alon and V. Milman [Al-M],
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[Alo]. See also [B-H-T]. Further geometric examples may be found in [Grom2]. The
proof of Theorem 3.3 is taken from [A-S]. Connections between concentration and
Poincaré’s inequalities strongly developed on the probabilistic side during the past
decade (cf. [Le5] and the references therein).

The results of Section 3.2 are inspired by early contributions of R. Brooks [Bro].
Theorem 3.5 is implicit in [Le5] where the analogous results between bounds on the
diameter and the logarithmic Sobolev constant are developed. Cheng’s inequality
(3.9) was established in [Chen].

The Lévy families are introduced and analyzed from a geometric and topolog-
ical point of view by M. Gromov and V. Milman in [Gr-M1] where a number of
geometric examples are provided. The results of Section 3.3 and the fixed point
theorems of Section 3.4 are taken from this reference. See also [Grom2], [Mi5].
In particular, the interested reader will find in [Grom?2] inspiring developments on
convergence of metric measure spaces related to the Lévy families. Theorem 3.14
is due to V. Milman [Mi4]. Theorem 3.10 is one example of the recent deep inves-
tigation by V. Pestov [Pel], [Pe2] to connect measure concentration and ergodic
theory by showing that an action on some group has concentration if and only if it
is amenable.



4. CONCENTRATION IN PRODUCT SPACES

While products of Lévy families are still Lévy families, at a more quantitative level
the concentration functions of product spaces are very sensible to dimension. An
important issue addressed in this chapter is to describe dimension free concentra-
tion properties in product spaces. With respect to the high dimensional effects
of concentration developed in Chapter 3, the normalization chosen here points to-
wards the dimension free Gaussian model. Several methods are developed to this
task, and further ones will be presented in Chapters 5 and 6.

We already described in Chapter 1 concentration in product spaces for the
£'-metric and the Hamming metric. In this chapter (and the subsequent ones), we
rather deal with the £2-metric to produce dimension free concentration properties.
We start with a useful martingale method that discretizes some of the martingale
tools of Chapter 2. We next present some aspects of the deep investigation by M. Ta-
lagrand [Tal7] of concentration in product spaces. Following his work, we analyze
successively the convex hull and ¢g-point approximations of powerful use in discrete
and combinatorial probability theory as illustrated in Section 8.4. In particular,
while the basic definition of concentration deals with metric spaces, we investigate
here examples in product spaces that go far outside the usual metric setting. Proofs
rely on a basic induction scheme together with geometric arguments. Section 4.4 is
devoted to the application of infimum-convolution inequalities to concentration for
product measures as already outlined at the end of the first chapter. The last part
describes the striking concentration phenomenon for the exponential distribution
that goes beyond the concentration phenomenon for Gaussian measures. From a
probabilistic point of view, most of the concentration and deviation inequalities we
will obtain furthermore extend classical inequalities on sums of independent ran-
dom variables to arbitrary Lipschitz (or Lipschitz and convex) functionals of the
sample, leading to powerful tools in applications (see Chapters 7 and 8).

4.1 Martingale methods

We examine first some useful martingale inequalities that yield a variety of further
concentration results.

Let (2, F,P) be a probability space. Denote by E(f) the expectation of an
integrable real-valued function f on (2, F) with respect to P. Consider a finite
filtration of sub-o-fields

0,Q}=Fchc--CF.=F
67
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of the o-field F. For every i = 1,...,n, set
d, = E"(f) —E"-(f)

where E”* denotes conditional expectation with respect to the sub-o-field F,. The
first lemma bounds the deviation of a function f from its mean in terms of the sizes
of the increments d;. It is the discrete analogue of (2.37).

Lemma 4.1. Let f be integrable with respect to P. For every r > 0,
P({f 2 E(f) +r}) <e'/2P°

where D% > 37 ||d; "zo’

Applied simultaneously to —f, Lemma 4.1 yields the concentration of f around
its mean,

P({|f - E(f)| 2 7}) < 2e7/2P", (41)

Proof. By convexity, for every A € R and -1 < u < +1,

1+u l1-u

Au A A
< .
€ € (<]

Hence, by homogeneity and since E7*-! (d,) =0, for every X € R,
E71 () < cosh (Mdifoe) < 141572,
The properties of conditional expectations then prove that
E(e51) = E(ezr;,‘d‘Ef,._l(e,\d,.)) < ez\’lldnllio/2]E(e21‘;‘ds)‘

Iterating, . -
E(e2,=1d.) <eM'D’/2,

Since f—E(f) = Y., di, by Chebyshev’s exponential inequality, for every \,r > 0,
P({f > E(f) +r}) < eV E(eFmih) < e=dr+¥*D%/2,

Minimizing in A > 0 thus yields the inequality of the lemma. O

Lemma 4.1 is the martingale extension of the Hoeflding type inequality (1.23).
Inequalities of this type have been proved extremely useful in the study of limit
theorems in classical probability theory and in discrete algorithmic mathematics
[MD2].

Lemma 4.1 is of special interest once the decomposition

{0)9}=f0Cf1C”‘Cfn=f

in sub-o-fields is such that the martingale differences d; of a given function f can
be controlled. The following metric decomposition is a useful tool in this regard. .

A finite metric space (X,d) is of length at most £ if there exist an increasing
sequence {X} = X0, X, ..., X" = {{z}}zex of partitions of X (X is a refinement
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of X*~1!) and positive numbers a3, ..., a, with £ = (3, a?) /2 such that, if X' =
{A }i<ycm,, foralli=1,...,n,p=1,...,m;_; and j, k such that A}, A} C A3,
there exists a one-to-one and onto function ¢ : A} — A} such that d(z, $(z)) < a

for every x € A}. Note that £ is always smaller than or equal to the diameter of X.

Theorem 4.2. Let (X,d) be a finite metric space of length at most ¢, and let p
be the normalized counting measure on X. Then, for every 1-Lipschitz function F
on (X,d) and every r > 0,

p({F > [Fdp+r}) < e /20

In particular, 2 ra
a(x,d,”)(r) < e " /8¢ , r>0.

Before turning to the proof of Theorem 4.2, let us present examples that mo-
tivate the definition of spaces with controlled length in the above sense. First, let
X be the discrete cube {0, 1}" equipped with the normalized Hamming metric and
normalized counting (product) measure u = p™. The obvious choice of partitions
(adding one coordinate at each step) shows that {0,1}" is of length at most ﬁ
Therefore, we deduce from Theorem 4.2 that

Aoy () S €8 r >0, (4.2)

Compare with Theorem 2.11.

Actually, the same would apply to any product measure with respect to the
Hamming metric. Indeed, let (;, X;, 4:), ¢ = 1,...,n, be arbitrary finite probabil-
ity spaces and let P be the product measure y; ® -+ ® u, on the product space
X = x-+x8y,. A point z in X has coordinates z = (z;,...,2,). Equip
X = x -+ x Q, with the Hamming metric

d(z,y) = Card {1 <i < njz; # yi}.
Choose the partitions X consisting of the elements
Q) X oo X X (Tig1yee3Tn)y  Liglyer.sTn €N

It is clear that the sequence of partitions (X*);<i<» fulfils the definition of the
length of a metric space with all the a;’s equal to 1 by definition of the Hamming
metric. We thus recover in this way (1.24).

A further, non-product, example is given by the symmetric group II"™ of per-
mutations of {1,...,n} equipped with the normalized metric

d(o,m) = -?1; Card {i; 0 (i) # n(i)}
and uniform measure p (assigning mass (n!)~! to each permutation). (The choice

of the normalized metric is again guided here for the matter of comparison with
spherical concentration.) For every i = 1,...,n, consider the elements

Ajl,m,j. = {0’ € 1'[";0(1) = J1y... ,O’(i) = j,}
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where the ji,...,J, are distinct in {1,...,n}. These elements form a partition X*
of IT". Now, given A=A, ., asabove, let B=A, ., ,andC=A4, ., .be
contained in A. Let 7 be the transposition that changes p w1th q. Define¢: B — C
by letting ¢(0) = Too. It is easily seen that d(0, ¢(c)) < 2 so that we may take
the a,’s equal to £

Corollary 4.3. Let u be a uniform measure on the symmetric group II". For any
1-Lipschitz function F on (II",d) and any r > 0,

p({F > [Fdp+r}) <e /8,

In particular,
2
aqn,du)(r) <e " /32 r>0.

We now present the proof of Theorem 4.2.
Proof of Theorem 4.2. Denote by F; the o-field generated by the partition A%,
i=1,...,n. Given F integrable with respect to P, set F; = E**(F),i=0,1,...,n
(Fo =E(F)). For any B = A} and C = A}, contained in A}™!, F; is constant on B
and C and
|FB — Fiol| < as (4.3)

where F; g, Fjjc denote the restriction of F; to B, respectively C. Indeed, Fjp =
(Card (B))~'>",cp F(o) while

Fyc = (Card (C)) ™ Y F(o) = (Card(B)) ' 3 F(¢(0))

oeC o€B

so that (4.3) immediately follows.
Therefore, for any A, B as before, 'Fil B—F,_y AI < a;. Indeed,

Fiya= N Z Fja
cca

with N = Card {C;C C A} so that

|Fig — Fi—yja| < = Z |Fis — Fyc| < ai.
N s

Hence ||d;||, < a; for any i =1,...,n and Lemma 4.1 yields the desired conclusion.
The proof of Theorem 4.2 is complete. O

The examples of the discrete cube and symmetric group suggest one further
extension of the method. Given a compact metric group G with a translation
invariant metric d, and a closed subgroup H of G, one can define a natural metric
4 on the quotient G/H by

8(gH,g'H) = d(g9,9'H) = d(¢' "9, H).

The translation invariance of d implies that this is actually a metric and that
d(g,9'H) does not depend on the representative g of gH.
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Theorem 4.4. Let G be a compact wcetrie group with a tragslation invariant
metric d and let G = Gy D Gy D -+ D G, = {¢} be a decreasing sequence of
closed subspaces of G. Denote by a, the diameter of G, [G,, i=1..... n. and let

0= (X", a?)""*. Let u be Haar mcasurc on G. Then.

0y (r) <e ¢ >0,

Proof. We show that for every mean zero 1-Lipschitz function F on (G,d) and
every r > 0,
u({F 2 1}) <e™ 12

Let F;, i = 0,...,n, be the o-algebra generated by the sets {gG,} ;- Note that
if gGi—1 D hG,, then g7'h € G,_;. If both ¢G,_; D h1G, and gG,_1 D hoG,, let
s € G,_1 be such that

Diam (G,-1/G:) = d(g7 b1, 97 h2G,) = d(g™ k1, g™ h2s).
Define then ¢ : hlG, - h'2Gi by ¢(h1r) = h287’. Then
d(hyr, ¢(h1r)) = d(h1, hes) = Diam (G,—1/G,) = a;.

Therefore, if F, = E* (F), i=0,...,n, the oscillation of F, on cach atom of F,_,
is at most a;, so that, in the notation of Lemma 4.1, ||d; ||, < a,. Lemma 4.1 then
allows us to complete the proof of the theorem. O

In the case of the symmetric group over n elements, we may take G = II",
G, =TI""* and a; = 2. One further instance of this thcorem is the n-dimensional
torus T" equipped with the normalized product measure u and the normalized ¢!-
metric %Z:;l |s, — t,|. Taking T*, ¢ =0,...,n, as subgroups, one gets a, < % for
every ¢ so that, by Theorem 4.4,

a(rnau)(r) < 2e~m/ S r>o.

This result is to be compared with Proposition 2.7 where the stronger Euclidean
metric was inforced, for which dimension free concentration holds.

We complete this section by another application of the martingale method to
norms of sums of independent random vectors (one can also usc the language of
supremum of empirical processes as in Chapter 7). Let Y3,...,Y, bc independent
integrable random variables on some probability space (€2, F,P) taking values in a
Banach space (E, || - ||) and let S =Y, ;. Now

ISI - EqISI) = " ds

=1

can be written as a sum of martingale differences with respect to the filtration F,
generated by Y1,...,Y,, i =1,...,n, with the property that, for every ¢ =1,...,n,

| = | (™ —E7=) (1) |
= | &% —E7=) (ISl - s - il
< 1%l + E(I%])
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by the triangle inequality and independence. In a sense, ||S|| — E(||S||) is as good
as the sum Y., ||Yi[|, so that, provided E(||S||) is under control, the classical one-
dimensional results apply. As a consequence of Lemma 4.1, we thus obtain the
following extension of (1.23).

Corollary 4.5. Let Yi,...,Y, be independent bounded random vectors in a Ba-
nach space (E, || - ||) and let S =Y., Y;. For every r > 0,

p({lIsI - EQIsI)| 2 r}) < 2e7r"720*
where D* > 31, [l

4.2 Convex hull approximation

In this section, we investigate concentration for product measures through geomet-

ric considerations involving convexity properties. Let (€;,%;, u;), ¢ = 1,...,mn, be
arbitrary probability spaces and let P be the product measure y; ® --- ® u, on
X=Q; x--xQy,. A point z in X has coordinates = (z1,...,Zy).

Recall the Hamming distance on X defined by
d(z,y) = Card {1 < i < n; z; # ¥i}-

As we have seen in (1.24) and Section 4.1 above, the concentration function of any
product probability P on (X, d) satisfies

axap)(r) <€/, 1 >0, (4.4)

for some numerical constant ¢ > 0. In particular, if P(A) > %, for most of the
elements z in O, there exists y € A within distance /n of x.
The same result actually applies to all the Hamming metrics

n
do(z,y) = Zail{zﬁgy‘} , a=(a,...,an) €RY,
i=1
with |a|? = Y[, a? instead of n on the right-hand side of (4.4). This type of
normalization leads to dimension free formulations.

Note that various measurability questions may arise in the subsequent state-
ments. These are actually completely unessential and will be ignored below (start
for example with finite or Polish probability spaces ;).

‘We now introduce a control that will be uniform in the Hamming metrics d,
whenever |a| < 1. We define, for every non-empty subset A of X = Qy X --- x Q,
and every x € X, a distance D (x) from z to A as

Dj(z) = sup dq(z, A).
la|=1
This definition somewhat hides the combinatorial and convexity properties of the

functional D4 that will be needed in its investigation. For a subset A C X and
z€X,let

Ua(z) = {s = (8i)1<i<n € {0,1}"; y € A such that y; = =; if s; = 0}.
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One can use equivalently the collection of the characteristic functions 14,4y},
y € A. Denote by V4 (z) the convex hull of U4 () as a subset of [0, 1] C R". Note
that 0 € V4(z) if and only if € A. One may then measure the distance from z to
A by the Euclidean distance d(0, V4(z)) from 0 to V4(x). It is easily seen that

Di(x) = d(0,Va(2)) = ot )l (4.5)

We recall that | - | denotes the Euclidean norm on R". Indeed, if d(0, V4(z)) < r,
there exists z in V4 (x) with |2] < r. Let a € R} with |a| = 1. Then

inf (a-y)<a-z2<]z|<r
af (@) 4

where u - v is the scalar product of u,v € R™. Since

yel‘gf(z)(a cy) = 31f( )(a s) = dg(x, A), (4.6)

%(x) < r. Conversely, let z € V4(z) be such that |z| = d(0, Va(z)) (> 0) and set
a = z/|z|. Let y € V4(x). By convexity, for every 6 € [0,1], 8y + (1 — 0)z € Va(x)
so that

|z +6(y — z)|2 =6y +(1- 0)z|2 > |22

Hence, as 0 — 0, (y — 2) - z > 0, that is,
a-y |z =d(0,Va(z))
for every y € Va(z). Now, by (4.6),
y 2 do(Z, = i -y) 24d(0,V,
a(z) 2 da(z, 4) v eg}‘f(w)(a y) > d(0,Va(2))

which is the claim.
The next theorem extends the concentration (4.4) to this uniformity with di-
mension free bounds.

Theorem 4.6. For every measurable non-empty subset A of X = Q! x ... x Q",
and every product probability measure P on X,

1
(D2)?/4 < —=——.
/eA dP P

In particular, for every r > 0,

P({D527}) < = P( 2 e/

The general scheme of proof is by induction on the number of coordinates
together with geometric argument involving projections and sections to lower di-
mensional subspaces. The main difficulty in this type of statements is to find the
adapted recurrence hypothesis expressed here by the exponential integral inequal-
ities. For simplicity in the notation, we assume that we are given a probability
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space (2. X, 1) and that P is the n-fold product u™ of 1 on X = Q™. This is no loss
of generality. Since the crucial inequalities will not depend on n, we need simply
to work on products of (,7) = (T, @), p.) with itself and consider the
coordinate map

F=@1,....5) €~ &), €N &= (&), (&),) €,

that only depends on the i-th factor.

Proof of Theorem 4.6. The case n = 1 is easy. To go from n to n + 1, let A be
a subset of Q*! and let B be its projection on Q". Furthermore, for w € €, let
A(w) be the section of A alongw. If z € Q" and w € R, set z = (a:,w). The key
observation is the following: if s € Ug(,)(x), then (s,0) € Ua(2), and if ¢t € Up(z),
then (t,1) € Ua(2). It follows that if £ € Va(,)(x), ¢ € Va(z) and 0 < 6 < 1, then
(6 + (1 - 0)¢,1 —0) € V4(2). By the description (4.5) of DS and convexity of the
square function,
D5(2) < (1-60)° + |66 + (1 - 0)¢]?
< (1-6)* + 0l + (1 - 0)[¢*
Hence,
D5(2)* < (1—0)? + D5, () + (1 - O)D (x)2.

Now, by Hélder’s inequality and the induction hypothesis, for every w in Q,

/ ePa@W)/4gp(z)

[/} 1-6
38(1—0)2/4( / e(v;(u))*/4dp) ( / e(D§)2/4dp)

: e(1-0)2/4(P(Al(w)))o(P(IB))1_6,

/ e@al@w)?*/4gp(g) < P(lB) el1- 0)2/4(P 1(;‘(1(3‘*;)))

that is,

Optimize now in 6. To this aim, use that, for every u € [0, 1],

inf e(1=0/4y=0 <2y, (4.7)
6€[0,1]

Taking § = 1 + 2logu if u > e~1/2 and § = 0 otherwise, and taking logarithms, it
suffices to show that

log(2 — u) + logu + (logw)? > 0,

which is established through elementary calculus. Therefore, by (4.7),
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To conclude, integrate in w so that, by Fubini’s theorem,

[ €@ hap@auo) < g (2- T
Qn+t

P(B) P(B)
1
<
~ P@u(A)
since (2 — u) < 1 for every real number u. Theorem 4.6 is established. O

The strength of the functional D¢ (x) with respect to the Hamming metric is
that all choices of a;’s (depending upon z) are possible. This makes Theorem 4.6 a
principle of considerable power in applications, as will be further demonstrated in
Chapters 7 and 8. As a first illustration, let @ = {0,1} and u, be the probability
measure that gives mass p to 1. Denote by P = uy the product measure of u;, on Q™.
Consider a subset A of Q™ that is hereditary in the sense that if z = (z;,...,2,) € A
and if y = (y1,...,Yn) € Q" is such that y; < z; foralli =1,...,n, then y € A.
For z € Q", set J = {1 < i < n;z, = 1} and N(z) = Card(J). Choosing a; = 1 if
i € J and 0 otherwise shows that

d(z, A) < Dj(2)V'N(z)

where d(z, A) is the usual Hamming distance from x to A. Therefore, for every
r,s >0,

P({d(-,4) 2r}) < P({Dg 2 rs7"/?}) + P({y: N(y) > s})

P(lA) /4 + P({y: N(y) > s}).

<

Since the last term is very small for s > pn, we see that Theorem 4.6 produces the
correct order (pn)~! in the coefficient of 2.

By definition of the convex hull distance D4 () as a supremum of distances, its
application to Lipschitz functions requires some care. Consider indeed a function
F : X — R on the product space X = ; x --- X Q, such that for every € X
there exists a = a(z) € R} with |a| = 1 such that for every y € X,

F(z) < F(y) + da(2,3)- (4.8)

The important feature in the extension provided by Theorem 4.6 is that a may
depend on z. Then let A = {F < m}. By (4.8) and the definition of D4(z), it is
clear that

F(z) <m+dy(z,A) < m+ D4(x)

for every z. Hence, by Theorem 4.6, for every r > 0,

P{F>m+r}) < P({Dg 27} < F(lfﬁ —

In other words,

P{F<m}))P({F >m+r}) <e™™/4, r>o0.
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Choose then successively m = mp and m = mp — r where mp is a median of F
for P to get the following result.

Corollary 4.7. Let P be a product probability measure on the product space
X=Q; x--xQy, and let F : X — R be 1-Lipschitz in the sense of (4.8). Then,
for every r > 0,

P({IF - mr| 2 r})< 4e™/

where my is a median of F for P.

Replacing F' by —F, Corollary 4.7 applies similarly if (4.8) is replaced by
F(y) < F(z) + da(2,y).

A typical application of Corollary 4.7 concerns supremum of linear function-
als. In a probabilistic language, consider independent real-valued random variables
Yi,...,Y, on some probability space (2,.4,P) such that for real numbers u;,v;,
i=1,...,n,

w; <Y; <wv, i=1,...,n

Set
=su t;Y; 4.9
Z=gp> 0 “9)
where 7 is a (finite or countable) family of vectors t = (t1,...,t,) in R™ such that

o =sup;er (o (v, — w,)?) Y2 < c0. Apply Corollary 4.7 to
n
F(z) =su tiz;
(@) =sup bz

on X = [T, [us, v;] under the product measure of the laws of the Y;’s,i =1,...,n
Indeed, given z = (z1,...,2,) € X, let t = t(z) achieve the supremum of F(zx)
(start with 7 finite if necessary). Then, for every y € X,

F(z) = Et,w, < th'yz + Z [tal2; — il

z-l

< F(y)+az

=1

|t, |v ;|
- - l{wt#yt}’

Hence 0~ F satisfies (4.8) with a = a(z) = 07 (|t1],- .-, |ts]). Thus Corollary 4.7
yields the following consequence that has to be compared with (1.23) for 7 reduced
to one point.

Corollary 4.8. Let Z be as in (4.9) and denote by mz a median of Z. Then, for
every r > 0, s
P({|Z — mz| 2 7)) <4e /4"
Furthermore,
|[E(Z) - mz| <4vmo and Var(Z) < 160°.

What is actually hidden behind this example are the convexity properties of
the functional F. It is easy to check that if @ = [0,1] and if dp is the Euclidean
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distance to the convex hull B = Conv(A) of A, then dg < D4. Indeed, given
z €[0,1], for any y* € A, 0¥ >0, 3, 6F =1,

T — Eokyk
k
n
<(T|Z -
i=1"' k

n
< (X[Zt10mn
k

=1

dp(z) <

2) 1/2
2) 1/2

since ;,y* € [0, 1]. The conclusion follows from the combinatorial description (4.5)
of D4 ().

Corollary 4.9. For any product probability measure P on [0,1]", and any mea-
surable set A C [0,1]",

d/agp < L
e’s dP_P(A)

where B is the convex hull of A.

Let F be a 1-Lipschitz convex function on [0,1]”. Set A = {F < m} where
m € R. Since F is convex, A is convex. For every z € [0, 1]* such that d(z, A) < r,
F(z) < m+r. Hence, by Corollary 4.9,

P{F<m})P({F>m+r}) <e™™/4
Choosing successively as before m = mr and m = mp —r where mp is a median of

F for P, we get the following important consequence of Theorem 4.6. Alternatively,
if F is convex and 1-Lipschitz, for every z,y € [0, 1],

F(z) < F(y)+ Y (@i — 4%:)0:F(z) < F(y) + da(z,y)
i=1
with a = a(z) = (|61 F(z)|,...,|0,F(z)|) and thus F satisfies (4.8).

Corollary 4.10. For every product probability P on [0,1]", every convex 1-
Lipschitz function F on R"™, and every r > 0,

P({IF - mp| 2 1}) < 4e""/4

where mp is a median of F for P.

Corollary 4.10 extends to probability measures u; supported on [u;,v;], ¢ =
1,...,n, for functions F such that

> i —w)*@:F)? < 1.
=1
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In particular, if P is a product measurc on [v.v]" and if F is convex and 1-Lipschitz
on R". for every r > 0.

P({|F —my| > r}) < dc™7"/40=w7, (4.10)

By Proposition 1.8, we may replace the median by the incan up to numerical
constants. The numerical constant 4 in the exponent may bec improved to get
closc to the best possible value 2. This concentration inequality is very similar
to Gaussian concentration, however with F' convex. This convexity assumption
cannot be omitted in general as shown by the following example. Let P be a
uniform product measure on {0,1}" C [0, 1]® and assume that n = 2k is even. Let
the Hamming ball

A={ze {01}, z; <k}

and F(z) = d(z, A), ¢ € R", where d is Euclidean metric. Clearly |F||;;,, =1 and
Lip

0 is a median of F. Now, if >, ,(2z, — 1) > pVk for some p > 0 to be specified
later, for all y € A,

n n
EVESY @-w) <Y loi—ul
=1 =1

Hence d(z, A) > /2 k!/*. 1t follows from the central limit theorem that

P({mdw a2 [5(3)"}) 2 p({s x Tem-n2 £1) > ]
=1

for p > 0 sufficiently small and indepcndent of n. Therefore concentration is not
available.

Theorem 4.6 may be generalized along the same lines of proof to non-quadratic
distances. One possibility is to measure the distance to V4(z) in another way. To
this task, given 8 > 0, set

n
D z) = inf
5,4() yelvl:(z);m(y‘)

where
14 Bu
1+

The reader should observe that Dg 4 corresponds in the preceding notation to (D)2
rather than to D§.

78(1 — u) = Bulogu — (1 + Bu) log ( ), u € [0,1]. (4.11)

Theorem 4.11. For every non-empty subset A of X = Q! x --- x Q" and every
product probability measure P on Q",

1
Dpagp < ——_ .
/ ¢ dp - P (A)B
In particular, for every r > 0,

-r

P({Dga2r}) < ﬁf}m e
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We refer to [Tal7] for a proof of Theorem 4.11 along the lines of the proof of
Theorem 4.6. Oue striking aspect of this result is that the form of the function
73 is cxactly determined by the optimization (4.7) when dealing with the extra
parameter 3. We present a proof of Theorem 4.11 with the tool of information
inequalities in Chapter 6.

4.3 Control by several points

The preceding convex hull approximation suggests the possibility of various notions
of enlargements in product spaces that go outside the scope of distances. The
following is a control by a finite number of points that is not metric.

As in the previous section, let (€, 03, 4;), ¢ = 1,...,n, be arbitrary probability
spaces and let P = y; ®- - -® p, be the product measure on X = Q3 x---xQ,. If ¢
is an integer > 2 and if A%,..., A9 are subsets of X, then, for every = (x1,...,Zn)
in Q" let D¥(x) = Df;  ,,(x) be defined by

DY(z) = inf{lc >0;3y € AL,...,397 € A? such that
Card{1<i<mn;z ¢{y},....,97}} <k}.

(We agree that D? = oo if one of the A,’s is empty.) If, for every i = 1,...,n,
At = A for some A C Q", DI(z) < k means that the coordinates of z may be
copied, with the exception of k of them, by the coordinates of ¢ elements in A.
Using again a proof by induction on the number of coordinates, we establish the
following result.

Theorem 4.12. Under the previous notations,

q
/ el dP(z) < H P(A‘

In particular, for every integer k,

q
P> k) <0 [T 555
=1

Proof. As in the proof of Theorem 4.6, we may assume that X = Q" is the n-fold
product of a probability space (2, X, u) with the product measure P = py". One
first observes that if g is a function on € such that ?11' < g <1, then

/%d,u (/gd,u)q <L (4.12)

Indeed, since logu < u — 1, u > 0, it suffices to show that

1 1
/EduM/gdu—/(;wg)dus g+1.

But this is obvious since 1 s tau<g+l for 2<u<l.
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Let g,, 2 = 1,...,q, be functions on € such that 0 < g, < 1. Applying (4.12)
to g given by 2= mm(q, min; <,<q —) yields

/ min( g, mtmqa du (H / ,d,u) (4.13)

since g; < g foreveryi=1,...,q.

We prove the theorem by induction on n. If n = 1, the result follows from
(4.12) by taking g; = 14.. Assume Theorem 4.12 has been proved for n and let
us prove it for n + 1. Consider sets Al,..., A? of Q"+, For w € 9, consider the
sections A*(w), i =1,...,4q, as well as the projections B? of A* on Q*, i =1,...,q.
Note that if we set g; = P(A%*(w))/P(B?) in (4.13) we get by Fubini’s theorem that

. q 1 . q 1 q 1
/ m‘“(q I 50 iz, 11 ﬁov))d“ <l pgumy (4.14)

where C¥ = B! if i # j and C* = A*(w). The basic observation is now the
following: for (z,w) € Q" x Q,

DZU,...,A‘! (z,w) <1 +'Dqu,‘..,Bq (z)
and, for every 1 < j <gq,

Dﬁ .,A9 (:II, w) <D, Cla .,C1 (x)

It follows that
/9..+1 "1 41 4P (g)dp(w)

(=) ()
< Bl ..... BY cla ,C9 dP d
< /Q » min(g- g , i g )dP(z)dp(w)

5/ mi“(a / ¢"%5: D ap (),
Q Qn

min / qDZ“”- ’C‘"(w)dP(a:))du(w)

1<5<q
q q
. 1 . 1
< /len(qg P(Bi)’lmHSjslqu___Il P(Cij))dﬂ(a’)

by the recurrence hypothesis. The conclusion follows from (4.14) and the proof of
Theorem 4.12 is thus complete. 0

In the applications, ¢ is usually fixed, for example equal to 2. Theorem 4.12
then shows how to control, with a fixed subset A, arbitrary samples with an expo-
nential decay of the probability in the number of coordinates which are neglected.
Let us consider a class of functions to which this property may be applied. For a
subset I C {1,...,n}, set Qr = [];c; Qi and denote by Q* the collection of all Qy’s,
Ic{l,...,n} Ifz=(21,...,2n) EQ X --- Xy, and I C {1,...,n}, we denote
similarly z; = (2:);c; € Q. A function F : 9* — Ry is said to be monotone if
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F(zr) < F(z;) whenever I C J. F is said to be subadditive if for I, J disjoint in
{1, v ,n} and zug € Q]UJ,

F(z0s) < F(z1) + F(zy).

Typical examples of monotone and subadditive functions are the following. If 2, =
[0,00) for every i = 1,...,n, set F(z1) = ) ;i If Q, are subsets of a normed

space (E, || - [|), put
Z EiT; )

i€l
where ¢; are independent symmetric =1 Bernoulli random variables.

F(xp) = ]E(

Corollary 4.13. Let P be any product measure on X = §; X --+ X Q,, and let F'
be monotone and subadditive on Q*. We denote in the same way the restriction of
F to X. Let m be chosen so that (for example) P({F < m}) > 1. Then, for every
integers k,q > 1, and every r > 0,

P({F 2 qm+r}) < 29q~®+) 4 P({z; ’ 1iCard(D <k Fle zr}).

Proof. Let A ={F < m} and let D? = DYy ,. If z € {D? < k}, there exist
y',...,y? in A such that Card (I) < k where

I={1Sisn;mi¢{y}» ’yz}}

Take then a partition (J;),;<, of I°={1,...,n} \ I such that z; = ¥l if i € J;.
Then, by subadditivity and monotomclty,

F(z1e) <ZF(y.JI ) < ZF(yfl, )

Jj=1

The conclusion immediately follows from Theorem 4.12. O

Applied to a sum of non-negative independent random variables this yields the
following.

Corollary 4.14. Let Y,...,Y, be non-negative independent random variables on
some probability space (, A,P) and set S =Y, +---+Y,. Let m be such that
P({S < m}) > 1 and denote by {Y*,...,Y;y} the non-increasing rearrangement of
the sample {Y3,...,Y,}. Then, for any integers k,q > 1, and every r > 0,

P({S > gm +r}) < 29~ *+1) ¢ P({Xk: Y > r}) .

=1

If the random variables are bounded by some C > 0, k is usually chosen of
the order of Cr so that the second term on the right-hand side of the inequality of
Corollary 4.14 cancels.
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Let 7 be a family of n-tuples t = (t1,...,t,), t, > 0. It is clear that the
preceding argument leading to Corollary 4.14 applies in the same way to

n
S=sup ) Y,

to yield
k
P({S > gm +r}) < 29g~*+1) +P<{UZY{‘ > r}) (4.15)

i=1
where o = sup{t;;1 <i<n,te T}
The case of random variables with arbitrary signs will be studied in this way
in Chapter 7 with the tool of (probabilistic) symmetrization.

4.4 Convex infimum-convolution

In this section, we develop the tool of infimum-convolution inequalities, introduced
in Section 1.6, for product measures to recover some of the results of Section 4.2.
Recall from Section 1.6 that given a measurable non-negative function ¢ on a topo-
logical vector space X and a real-valued measurable function f on X, we denote
by Qzf the infimum-convolution of f with respect to the cost &(z,y) = &(z — y),
T,y € X,

Q:f() = inf [fw) +&=-v)], zeX.

If p is a probability measure on the Borel sets of X, and c is a non-negative measur-
able cost function on X, we say that u satisfies an infimum-convolution inequality
with respect to the cost ¢ if for all bounded measurable functions f on X,

/eQ"fdu/e‘fdu <1 (4.16)

We have scen in Proposition 1.18 and (1.31) how (4.16) is simply related to con-
centration by the fact that for every Borel set A and every r > 0,

1-p({A+{e<r}}) < ﬁ e’ (4.17)

As a consequence of Proposition 1.19, each time a measure u satisfies the
infimum-convolution inequality (4.16), the product measure ™ on X" satisfies the
concentration inequality (4.16) with the cost function Y}, &), z1,...,%n € X.

We apply this observation in the context of the infimum-convolution inequality
for convex functions. Let us say that a probability measure 1 on the Borel sets of
X satisfies a convez infimum-convolution inequality with respect to a convex cost &
if for all bounded measurable convex functions f on X,

/ el du / efdu<1. (4.18)

It is easy to see that the convex infimum-convolution inequality also satisfies the
product property of Proposition 1.19. In the following statement, X;,...,X, is a
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family of normed vector spaces and a point @ in the PrOdu?t space X =Xy %X X n
will be denoted z = (x1,...,2,). The norms on the various X, will be denoted in

the same way by || - ||

Theorem 4.15. Let X, ..., X, be normed vector spaces and, foreachi =1,...,n,
let p; be a probability measure supported by a set of diameter less than or equal
to 1 on X,. Then the product probability measure P=p®--- ® Pn satisfies the
convex infimum-convolution inequality on X = X1 X -+ X Xy, with respect to the
cost function &(z) = 1 Y1, [|z.|%, z € X.

Proof. By the product property of the convex infimum-convolution inequali‘ty, it is
enough to deal with a single probability measure  supported by a set A of diameter

less than or equal to 1 on a normed space (X, |- M- L‘et f be a convex function
on A for which we may assume without loss of generality that inf f(A) = 0. Let

€A, ¢>0anda e Abesuch that f(a) < & Ford € [0,1], and y = 6z + (1 —6)a,
by convexity,

Quf(®) < 1) + Lo - olF <01@) + (1= 0+ 3 (1= 07

since Diam(A) < 1. Choosing optimal 6, we deduce that Qzf (¢) < 9(f(2)) where

u
¢(u) = 1

4

One can check that e¥®) < 2 — e~ for every u > 0. Indeed, for 0 < u < ,

u? —u?
% (e“'“z +e™¥) = e ¥"/2 cosh (u - -2—) <e ™ /?cosh(u) < 1,

while for u > 1, e™ < 2 — e'/4. It follows that

-1
/eQ“-fd;u§2—/e'de5 (/e_fd“) J

which proves the theorem.

The simple minded Theorem 4.15 has strong consequences. We may indeed
recover with it Corollary 4.9 and thus the useful Corollary 4.10. Indeed, let X; =R
for every i = 1,...,n and let ; be probability measures supported by [0,1]. Given
a convex set A, apply Theorem 4.15 to the (convex) function f equal to 0 on A and
to +o0o outside. Since Qzf =  d(., A)?, the claim follows.

O

4.5 The exponential distribution

In this section, we consider a special concentration property of the gxponential
distribution. Let v be the product measure on R™ when each factor is endowed
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with the measure v of density 2e~I*! with respect to Lebesgue measure. Denote by
B"™ = B} the Euclidean (open) unit ball and by B} the ¢!-unit ball in R, i.e.,

n
Bt = {w= (Z1y.-.s2n) eR";le,l < 1}‘

1=1
Theorem 4.16. For every Borel set A in R" and every r > 0,

1— v™(A +6yF B} + 0B} < n:A) e,

A striking feature of Theorem 4.16 is that it may be used to improve some
aspects of concentration for Gaussian measures especially for cubes. Consider in-
deed the increasing map ¥ : R — R that transforms v into the one-dimensional
canonical Gaussian measure <. It is a simple matter to check that

|¥(z) - ¥(y)| < Kmin(|z - y|, |z - y'/?), =z,yeR, (4.19)

for some numerical constant K > 0. The map ¢ = ¥®" : R"™ — R" defined by
¢(x) = (¥(@i))1<i<n transforms ™ into 7™. Consider now a Borel set A of R™ such
that y"(A) > 1. Then, by Theorem 4.16,

7" (p(p™1(A) + 6/r B} + 9rBY))
=v" (" (A) + 6/ B} + 9rBY)
>1-2e™".

However, it follows from (4.19) that
¢(¢™1(A) + 6/ B} +9rB}Y) C A+ K'\/rB}.

Thus Theorem 4.16 implies (within numerical constants) concentration for 4™. To
actually illustrate the improvement for some classes of sets, let

— n. .
A={zeR ,lrél%xnlx,l <m}

where m = m(n) is chosen so that 4”(A4) > 1 (and hence m(n) is of order v/Iogn).
Then, when r > 1 is very small compared to logn, it is easily seen that actually

_ 6 9
<p((p 1(A)+\/1—"B§‘+r3’1‘) CA+K1<\/—O#;—nt+—\/BTg——nB?)

T
CA‘l‘KQ”@\/’I_”Bg

To establish Theorem 4.16, we show that the exponential distribution satisfies
the infimum-convolution inequality (4.16) for a cost that gives rise to the enlarge-
ment 6+/7 BY +9rB} through (4.17). By Proposition 1.19, it will be enough to deal
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with the dimension one. By a further symmetrization argument, we need only con-
sider the one-sided exponential measure with density e~* with respect to Lebesgue
measure on R,.

Proposition 4.17. The probability measure with density e~* on R, satisfies the
infimum-convolution inequality with cost function é(z — y) on R x R where

1 2
ﬁx
2 X

5 (lz|—1)  if |z| > 2.

if |z| <2,
&(z) =

Proof. Let f be a bounded measurable function on R, . Let

00 00
Jo = / e f@~%dzy and J; = / eQefW)—vgy,
0 0

For 0 < t < 1, define z(t) and y(t) by the relations

z(t) y(t)
/ e f@) =24y = tJ, and / QS W) vy = tJ.
0 0

By differentiation,

2/ (t) = Joef E+2®)  and o () = J, e~ S WO H(),

Here 3’ is the usual derivative while 2’ is understood in the weak sense of the
Sobolev space H;. Since

Qaf (y(®) < £(2(1)) +c(x(t) - y(t)),

we get
y'(t) >N e~ f=(®)—&(=(t)-y()+y(t)

Now let 2(t) = % (x(t) + y(t)) — &(x(t) — y(t)). We have
(1) = (3-8 () —v®)) o' O + (§ +2 () - y(®) )y’ ®).

Now |&| < 1. Writing  for z(t) and y for y(t), and using the inequality Au+A~1v >
2y/uw for A = ef®), we get

Z(t) > (3 -&(z—y))Joe”t @
+ 3+ @-vy)h e~ @-y)+y—f(=)
> /1= 48(z — y)2 y/JoJ; ed @9 —1&=-v)
> VJoJy €¥®\/1 =48 (z — y)Zeiéev),

Now, (1 — 4&(u)?) ™ > 1 for every u € R. Since ¢ is even, it is enough to check
the latter for v > 0. For u > 2, & is constant and ¢ is increasing. For 0 < u < 2,
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it reduces to the eleinentary incquality e~ /'8 < 1 — (4v/81) for 0 < v < 4. As a
consequence, it follows that

e 202 (t) > /Do 1,

which, after integration between 0 and 1, yields the result. Proposition 4.17 is
established. O

To complete the proof of Theorem 4.16, observe first that Proposition 4.17
holds, up to numerical constants, for the two-sided exponential distribution with

the cost function 1
2

%x
g(m—z) if Jo| > 4.

if |z| <4,

i) = (4.20)

By Proposition 1.19, the product v™ of the two-sided exponential distribution
on R™ satisfies the infimum-convolution inequality with the cost > -, &(x;), ¢ =
(z1,-..,2n) € R™ It is then a mere exercise to check that

{x € R";Zé(m < r} C 6y/r By +9rB}

i=1

from which the conclusion follows by (4.17).
As in Chapter 1, the concentration inequality on sets of Theorem 4.16 may be
translated equivalently to functions. This is the content of the next proposition.

Proposition 4.18. Let F be a real-valued function on R such that ||F||.;, < a
and such that its Lipschitz coefficient with respect to the £!-metric is less than or
equal to b, that is,

n
IF(QI) _F(y)l < bZh;z _yil’ T,y € R™.

=1

Then, for every r > 0,
V'{F>M+r}) <Kexp -1 (2 ~ (4.21)
= = K b’ a?

for some numerical constant K > 0 where M is either a median of F' for v" or
its mean. Conversely, if the latter holds, the concentration result of Theorem 4.16
holds.

By Rademacher’s theorem, the hypotheses on F' are equivalent to saying that
F is almost everywhere differentiable with

n
Y |8:FI*<a® and max [8F| <b
1<i<n

i=1

almost everywhere. The inequality of Proposition 4.18 extends in the appropriate
sense the classical case of linear functions F' (sums of exponential random variables)
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with a quadratic exponential growth for the small values of r and a linear one for
the large values, and may be shown to be sharp in this case.

Proof. Apply first Theorem 4.16 to A = {F < mp} where mp is a median of F' for
v™ and note that by the Lipschitz bounds on F,

A+6yr B} + 9By C {F <mp + 6a/r + 9br}.

The positive solution s to the equation 6a./7+9br = s behaves like s ~ min (£, %)
This yields the inequality of the proposition for the median. Using a routine ar-
gument (cf. Proposition 1.8), the deviation inequality from either the median or
the mean are equivalent up to numerical constants. Conversely, for A C R" and
z = (%1,...,%n) € R", set

n
Fa(z) = int 3 min (jz, ~ 2} bz = =%,
=1

For 7 > 0, set further F' = min(F,7). Then Y} ; |8;F|? < 4r and max;<i<n |6; F|
< 2 almost everywhere. Indeed, it is enough to prove this result for G = mm(G 2T)
for every fixed z where

n
G.(z) = zmin (l; — 23, i — 2:]?).

1=1

Now, almost everywhere, and for every ¢ = 1,...,n, |8;G,(z)| < 2|z; — 2] if
|zs —2;] < 1 whereas |8;G, ()| < 1if |2;— 2| > 1. Therefore, maXj<i<n |6;G, ()| <
2 and

i |8, G,(:c)| < 4Zm1n (Iz: = 2, i — 2:]%) = 4G, ()

i=1 i=1
which yields the announced claim. If "(A4) > 1, 0 is a median of F so that, by the
hypothesis with M the median,
((Fa 2 1Y) =0 ({F 2 1)) e/,
Since {F4 < r} C A + /7 B} + rB}, this amounts to the inequality of Theorem
4.16. O

In the final corollary, we apply Theorem 4.16 to concentration of products of
the measure v, with density ¢, e 171" 1 < p < 0o, with respect to Lebesgue measure
on R. We recall the £P-unit ball By, 1 <p < oo, in R”,

n 1/p
B";={x=(w1,‘“,wn)€R";|x|p=<z|w,|p) <1}
i=1

and
By, = {z=(31,...,2n) € R™1loo = max |z:| <1}.

Denote by vy the product measure of v, on R™.



88 4. CONCENTRATION IN PRODUCT SPACES

Theorem 4.19. There is a constant K > 0 only depending on 1 < p < oo such
that for any Borel set A in R and any r > 0,

1
1- 3 (A+VrBy +r'/78}) < @ ° /K,

Proof. For p = 1, this is the content of Theorem 4.16. We show how this case
implies the other ones. As for the comparison with Gaussian measures, consider
the increasing transformation ¥, from R to R that maps v; into vp,. Denote then
by pp = ¥E™ the map from R" into itself given by ¢p(z) = (¥p(2i));cicpnr T =
(1,--.,%n) € R™; ¢, transforms v} into v7. If v2(A) > 1, then v7(p;(4)) > 3.
By Theorem 4.16,
v (p; ' (A) + 67 By +9rB}) > 1—2e7"

for every » > 0. Thus it suffices to show that

op (05 (A) + 6v/7 By +9rB}) C A+ K (v By +r'/?Bp). (4.22)

To this task, we need the following simple but a bit technical estimates we
leave to the reader (see [Tal6]). First, for all z,y € R,

|¥p(z) — Tp(y)| < K min (jo ~ yl, |z - /7). (4.23)

(Compare with (4.19).) Here and below, K > 0 denotes a constant only depending
on p and possibly changing from line to line. Second, define 9, (u) = u? for |u| < 1
and Y, (u) = uP for |u| > 1 and set for r > 0,

Vp(r) = {:c €R"™; Zn:ﬂp(xg) < r}.

i=1
Then
VT By + 1B} C 12V4(7), (4.24)
while for every p,
Vo(r) C V7 By +r'/PB2. (4.25)

Therefore, by (4.24) and (4.25), in order to prove (4.22), it suffices to show that for
every r > 0,
@p (05 1 (A) + 2Vi(r)) C A+ Vp(KT).

Consider y € 9, 1 (A)+2Vi(r). Thus y = ¢, (x)+2 where € A and 37, 9,(%) <r-
By (4.23),
|¥p(ws) — 25| < K min (|zi], |z:]"/7)

for every i. If |z;] <1,

gy (T =2) < 2

while if |z;| > 1, since 9, increases,

9y (___w,(yz— %) < Ja.
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Now 91 (u) = min(u?, [u]) < K9,(%) so that

gy (222 < 9, () < K0u(3)

and
Z 0 P(yt) Z; S Kr.
> (%)
The proof is easily completed. a

As in Proposition 4.18, the concentration result of Theorem 4.19 may be trans-
lated equivalently to functions.

It should be noted that the arguments developed in Propositions 2.9 and 2.10
transferring concentration for Gaussian measures to concentration on the Euclidean
ball and sphere may be applied similarly starting from Theorem 4.16 (or rather
Proposition 4.18) to yield a concentration result on the ¢!-unit ball or sphere in
R". Indeed, if z is distributed according to v{, then z/|z|; is distributed according
to the normalized surface measure on the sphere of ¢! in R". We may thus reach in
this way concentration for uniform measure on the unit ball, or sphere, of £!, hence
including the value p =1 in (2.27).

Proposition 4.20. If y is uniformly distributed on the unit sphere, or ball, of ¢°
inR"1<p<2,
—en?
B,y (1) SCe™™, >0,

where C, c > 0 are constants depending only on p.

We refer to [AR-V], [Sche4] for details and proofs. In particular, on the basis
of Theorem 4.19, the result may be obtained simultaneously for every 1 < p < 2.
Recall that in the case of 1 < p < 2, the relevant measure p is not the surface
measure but the one induced from Lebesgue measure on the full ball defined in
(2.26).

In another direction, the paper [S-Z2] deals with Lipschitz functions with re-
spect to the Euclidean metric.

Proposition 4.21. If y is uniformly distributed on the unit ball, or sphere, of P
inR",1<p <2,

enr?

By, (1) SC™T, >0,

where C, c > 0 are constants depending only on p.

Notes and Remarks

This chapter presents various views on concentration for product measures. Lemma
4.1 goes back to [Az]. The generality of the martingale method as presented in Sec-
tion 4.1 was understood by G. Schechtman [Schel] (from which most of the results
of this section are taken; see also [M-S]) after the important step by B. Maurey
[Maul] on the symmetric group (Corollary 4.3). Its first occurrence however goes
back to the Yurinskii method of Corollary 4.5 [Yul], [Yu2] to bound norms of sums



90 4. CONCENTRATION IN PRODUCT SPACES

of independent random vectors from their mean in probability in Banach spaces (cf.
[Le-T]). Optimal concentration functions on the discrete cube via the martingale
method are discussed in [MD1] and [Tal7]. The notes [MD2] form a complete sur-
vey of the applications of the bounded difference martingale method to algorithmic
discrete mathematics. Recent developments of the methods towards fluctuations
results are due to O. Catoni [Ca].

It soon became apparent that the Laplace approach would not yield optimal
results when applied to more general functionals. In [Tall], M. Talagrand estab-
lished Corollary 4.9 for a uniform measure on the discrete cube. W. Johnson and
G. Schechtman [J-S2] extended the argument to all measures on the discrete cube
that prompted M. Talagrand to the abstract formulation presented here as Section
4.2. There is an analogue of Theorem 4.6 on the symmetric group [Tal7], extended
recently by C. McDiarmid [MD3], and presented in Section 8.2 below.

Motivated by questions in probability in Banach spaces (cf. Chapter 7), M. Ta-
lagrand [Tal2] established simultaneously Theorem 4.12. The first proof uses del-
icate rearrangement and symmetrization techniques of isoperimetric flavor. The
short proof presented here appears in [Tal7).

The memoir [Tal7] by M. Talagrand is a landmark paper on concentration in
product spaces, which presents definitive results with applications to a number of
questions on norms of sums of independent random vectors and discrete algorithmic
probabilities. See also [Tal8] for an introduction. The results of Sections 4.2 and
4.3 are taken from there and some applications are developed in Chapters 7 and
8. Penalty versions of the results presented here with applications to distributions
with unbounded supports are also investigated in [Tal7].

The application of infimum-convolutions to concentration properties of product
measures was emphasized by B. Maurey in [Mau2]. The results of Section 4.4 are
taken from this reference.

It was again the merit of M. Talagrand [Tal3] to emphasize the concentration
properties of the exponential distribution. The exposition of Section 4.5 is en-
tirely taken from the nice approach developed by B. Maurey [Mau2]. The method
is already implicitly present in Talagrand’s work, which reaches moreover some
isoperimetric statements. Theorem 4.19 is taken from [Tal6]. The papers [M-P]
and [S-Z1] develop the crucial argument to transfer the measures v} to uniform
measures on fP-balls and spheres. Applications of this principle to concentration
on the P-balls, 1 < p < 2, (Propositions 4.20 and 4.21) appear in [S-S1], [S-Z1],
[S-Z2], [AR-V], [Sched]. These results may be used in various embedding questions
(cf. [Sche5]).
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In this chapter, we illustrate how normal concentration properties may follow from
a functional logarithmic Sobolev inequality. This is in parallel with the exponential
concentration under spectral bounds investigated in Section 3.1. Although rather
elementary, this observation is a powerful scheme which allows us to both establish
some new concentration inequalities and recover several of the concentration re-
sults in product spaces presented in the previous chapter due to the basic product
property of entropy. The first section presents the logarithmic Sobolev inequalities
introduced by L. Gross [Grosl] and develops the basic scheme from logarithmic
Sobolev inequalities to concentration that is going back to some unpublished ob-
servation by I. Herbst. We next investigate entropy of product measures and their
applications to concentration in product spaces. Section 5.3 analyzes, with the tool
of logarithmic Sobolev inequalities, the concentration properties of the exponential
distribution while section 5.4 is devoted to some discrete analogues. The last section
describes related covariance identities that also entail measure concentration.

5.1 Logarithmic Sobolev inequalities and concentration

We present in this section the Herbst argument leading to measure concentration
from a logarithmic Sobolev inequality.

Given a probability measure u on some measurable space (2,X), for every
non-negative measurable function f on (2, X), define its entropy as

But,(f) = f flog fdu~ [ fautog [ fa

if [flog(l1+ f)du < oo, and +oo if not. Note that Ent,(f) > 0 by Jensen’s
inequality and that entropy is homogeneous of degree 1.

We introduce the concept of logarithmic Sobolev inequality. To avoid some
technical questions, let us consider first the case of the Euclidean space R™. A
probability measure u on the Borel sets of R™ is said to satisfy a logarithmic Sobolev
inequality if for some constant C > 0 and all smooth enough functions f on R,

Ent,(f?) < 2C / IV fdp. (5.1)

Here V f denotes the usual gradient of f and |V f] its Euclidean length. Hereinafter,
by smooth we understand enough regularity so that the various terms in (5.1) make
sense.

91
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The logarithinic Sobolev inequality is to be compared with the Poincaré in-
cquality (or spectral gap inequality) of Section 3.1,

Varu(f) < C / IV £ Pdp (5.2)

Var,,(f) =/f2du- (/fdu)2

is the variance of a (square integrable) function f. Applying (5.1) to 1+ ¢f and
letting ¢ — 0 shows by a standard Taylor expansion that the logarithmic Sobolev
inequality (5.1) is a stronger statement than the Poincaré inequality (5.2). This
observation moreover motivates the choice of the normalization 2C in (5.1). The
basic example of the canonical Gaussian measure v on R" satisfies (5.1) (and thus
also (5.2)) with C = 1. As we already mentioned in Chapter 3, the constant 1 in
the Poincaré inequality for 4 may also be described as the eigenvalue of the first
Hermite polynomial in the orthogonal decomposition of L2(y). While Poincaré
inequalities are spectral, this is not the case for logarithmic Sobolev inequalities,
which do not usually follow from eigenfunction expansions.

Logarithmic Sobolev inequalities are part of the family of classical Sobolev in-
equalities. In terms of Sobolev embeddings, under a logarithmic Sobolev inequality,
functions in H! do not belong necessarily to some LP-space with p > 2, but to the
Orlicz space L2 log L. This embedding is optimal for the basic example of Gaussian
measures. On the other hand, no constant depending on the dimension arises in
the logarithmic Sobolev inequality for Gaussian measures. This is one fundamental
aspect of the infinite dimensional character of logarithmic Sobolev inequalities that
will be exploited here toward dimension free concentration.

Although we already provided a number of arguments leading to concentra-
tion of Gaussian measures, we present, for the matter of completeness, a proof of
the logarithmic Sobolev inequality for Gaussian measures (that will lead below to
concentration). The argument relies on the semigroup tools of Section 2.3.

where we recall that

Theorem 5.1. For every smooth enough function f on R",
Bat, (/%) < 2 |VfPan.

Proof. Recall from Section 2.3 the second-order differential operator L=A —2-V
on R" with associated semigroup (P;),, called the Ornstein-Uhlenbeck semigroup
(cf. [Bakl]). In this particular example, (P;),>, admits an explicit integral repre-
sentation as

P f(z) = /f(e‘t:v +(1-e"2)2y)dy(y), t>0,z€R" (5.3)
Let f be smooth and non-negative on R". To be more precise, we take f smooth

and such that ¢ < f < 1/e for some ¢ > 0, which we set to 0 at the end of the
argument. Since Pyf = f and limy—,o0 Pif = [ fdy, write

Baty(f) = [ 4 ( [Psrog Ptfdv) dt.
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By the chain rule formula and integration by parts for L (2.33),

d
< / Puflog P.fdy = / LP, f log P, fdy + / LP, fdv

__ [IVRfP?
a / Pf @

since < is invariant under the action of P; and thus f LP,fdy = 0. Now, by the
integral representation (5.3), for every ¢ > 0,

VP f = e *P(Vf)

and thus
[VP.f| < eP(IV£1). (5.4)

By the Cauchy-Schwarz inequality for P,

2
p(vi)? < P B ().

f
Summarizing,
- i 1[IV
< 2t I— = = / vJ1
Ent,,(f)_/0 e (/Pt( 7 )du)dt 5 7 du
by invariance. By the change of f into f2 the theorem is established. O

The preceding proof works similarly for all log-concave measures du = e~Ydx
such that HessU(z) > cId > 0 for some ¢ > 0 uniformly in € R".

Theorem 5.2. Let du = e~V dx where, for some ¢ > 0, Hess U(x) > cId uniformly
in z € R™. Then for all smooth functions f on R",

Eat,(/%) < 2 [ 9fPdp.

In order to establish Theorem 5.2, one should however note that the argument
above (cf. (5.4)) requires to improve (2.32) into

|VEf| < e*P(|V£])

where, as in Section 2.3, (P;);> is the semigroup with generator L = A—VU-V (cf.
[Bak2], [Le6] for a proof of Theorem 5.2 along these lines). Alternatively, following
the proof of Theorem 5.1, set (with the corresponding notations)

2
¢(t)=/|lpl?fidu, t>0.

Check then that ¢'(t) < —2c¢(t), t > 0, as a consequence of (2.34) applied to
log P,f. Hence ¢(t) < e 2%¢(0), t > 0, from which the conclusion follows (cf.
[B-E], [Bakl], [Le7]). As we have seen in Theorem 2.7, such measures satisfy a
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Gaussian type isoperimetric inequality. It may be shown that this isoperimetric
inequality actually implics the logaritlunic Sobolev incquality (cf. [Le5]).

The proof of Theorenis 5.1 and 5.2 further cxtends o (compact) Riemannian
manifolds (X, g) with a strictly positive lower bound ¢ = ¢(X) > 0 on the Ricci
curvature. As for the first non-trivial cigenvalue A\; = \;(X) of the Laplace op-
erator A on a compact Riemannian manifold (X.g). we may define formally the
logarithmic Sobolev constant of A or of the normalized Riemannian measurc u on
(X, g) as the constant py = po(X) such that

poBit, (12) <2 [ f(-Af)d =2 [ 1V 1P (5.5)

holds for all smooth functions f on (X,g). By the Sobolev embedding theorem, it
is known [Rot1] that po > 0 on any compact manifold, and furthermore as above
that po < A1. The proof of Theorem 5.1 thus extends, as for Theorem 5.2, to show
that

A1 2> po = c(X). (5.6)
In analogy with the Lichnerowicz lower bound \; > % [Chal], [G-H-L], this

may actually be improved [B-E] together with the dimension n of X as

ne(X)
> > —.
A2 po 2 n—1

In particular,
Buton(2) < 2 [ V440" (57)

on the standard n-sphere S™, including n = 1. We refer to [Bak1], [Le6] for further
details on these aspects and for the proofs of (5.6) and (5.7).

We now present the Herbst argument from a logarithmic Sobolev inequality to
concentration. The principle is similar to the application of spectral properties to
concentration prescnted in Section 3.1, but logarithmic Sobolev inequalities allow
us to reach normal concentration. To begin with, let us consider a probability
measure u on the Borel sets of R”. Assume that u satisfies the logarithmic Sobolev
inequality (5.1). We will then show that

E,(\) <e“¥/2, A>0,

where we recall that E,, is the Laplace functional of y (Section 1.6). Thus let F' be
a smooth bounded Lipschitz function on R™ such that [Fdy = 0. In particular,
since F' is assumed to be regular enough, we can have that |VF| < || F|y;, at every

point. We apply (5.1) to f2 = e*F~C¥IFliLiw/2 for every A € R. We have

2
/|Vf|2dﬂ' = /\I / |VF|2eAF—C)\2||FII§xp/2dM

2
< % / SF-CXIFIL, /24,
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Setting A(A) = [ AF=CNIFIE,p/ 2du, X € R, by the definition of entropy,
C o2 B2
/ [P - €32, [P -oN 1P 2y — AN log AQN)
C
< 5 XIFILAN).

In other words,
AM'(A) <A\ logA(N), A€R.
If H\) = +logA(X) (with H(0) = A/(0)/A(0) = [Fdu = 0), A € R, then
H'(\) <0 for every A. Therefore, H is non-increasing and thus A(\) < 1 for
every J, that is,
/ e Fdy < eV IFIL,/2, (5.8)

Replacing F' by a smooth convolution, (5.8) extends to all mean zero Lipschitz
functions. In particular, by Proposition 1.14 every 1-Lipschitz function F on R™ is
integrable with respect to x4 and, for every r > 0,

p({F > [Fdp+r}) < e /2C,

Furthermore )
ogn ) (r) <e /56 r>0.

The preceding argument actually extends to measures on arbitrary metric
spaces provided a natural extension of the length of the gradient is chosen. As
in Section 3.1, given a locally Lipschitz function f on a metric space (X, d), define
the length of the gradient of f at the point z € X as

V41(e) = limsup %‘yf)@)' . (5.9)

This gradient satisfies the chain rule

IVo(H)| < |¢(H|IVS] (5.10)

for ¢ : R — R smooth enough. Note that |[Vf|(z) < ||F||;, at any z. By
Rademacher’s theorem, a Lipschitz function F' on R™ is almost everywhere dif-
ferentiable and ||V F||co = ||F|p;p,- Furthermore, on R", (5.1) extends to all locally
Lipschitz functions. With a proof that just repeats the case of R™, the next result
indicates that under a logarithmic Sobolev inequality, the underlying measure has
normal concentration (Herbst’s argument).

Theorem 5.3. Let u be a probability measure on the Borel sets of a metric space
(X, d) such that for some C > 0 and all locally Lipschitz functions f on X,

Butu(f?) < 20 [ 1V Fdu.

Then, every 1-Lipschitz function F' : X — R is integrable and such that for every
r>0,
p({F > [Fdp+1}) < e~"/2C
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In particular, R
xau(r)<e /% r>o.

The normal concentration produced by Theorem 5.3 is optimal as shown by

the example of the Gaussian measure ~ for which C = 1. We saw in Corollary 3.2

that if a probability measure u on (X, d) satisfies the Poincaré inequality

Var, (1) < © [ 1V ff2du

for all locally Lipschitz functions f on (X, d), then u has exponential concentration.
Theorem 5.3 thus improves this result to normal concentration under a logarithmic
Sobolev inequality. Therefore, as spectrum was used in Section 3.1 to recover the ex-
ponential isoperimetric concentration of Proposition 2.12, entropy and logarithmic
Sobolev inequalities may be used to reach the Gaussian isoperimetric concentration
of Theorem 2.7. As for Poincaré inequalities, note that if s on (X, d) satisfies the
logarithmic Sobolev inequality of Theorem 5.3 with constant C, the pushed forward
measure p, by a 1-Lipschitz map ¢ : (X, d) — (Y, d) also satisfies the same inequal-
ity. On a Riemannian manifold, Theorem 5.3 yields the following consequence that
must be compared with Theorem 3.1 and that may be used to produce further ex-
amples of normal Lévy families in the sense of Section 3.3. Recall the logarithmic
Sobolev constant pg of (5.5).

Corollary 5.4. Let (X,g) be a compact Riemannian manifold with normalized
Riemannian measure pu. Then,

acx,gm(r) < e—por’/ S r>o0,

where pp > 0 is the logarithmic Sobolev constant of the Laplace operator A on
(X,9)-

By (5.6), Corollary 5.4 covers Theorem 2.4. It might be worthwhile noting
that Corollary 5.4 together with (5.7) improves the numerical constant of Theorem
2.3 including the one-dimensional torus.

To conclude this section, we briefly mention that both Poincaré and logarithmic
Sobolev inequalities are stable under perturbation by a bounded potential. This is
the content of the next simple proposition. One odd feature of this result is that it
usually yields rather poor constants as functions of the dimension.

Proposition 5.5. Let u be a probability measure on the Borel sets of R™ and let
V be bounded on R™. Define dv = Z~'e" du where Z is the normalization factor.
Then, if u satisfies a Poincaré or logarithmic Sobolev inequality with constant C,
then v satisfies the same inequality with the constant C eIVl

Proof. Note first that e~ lIVlle < Z < ellVllo, Let ¢ be a smooth convex function on
some open interval I of the real line. Typically, {(u) = u2 on R or {(u) = ulogu on
R;. By convexity of {, for any probability measure & and any smooth (bounded)
f:I-R,

Jenu=c( [rau) =int [ln-cor+@- el 6
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where the integrand on the right-hand side is non-negative. It immediately follows

. / C(fdv—¢ (/ fdv) < eVl [/ ¢(Fu - C(/ fd“)}

Var,(f) < C [ IV £ Pdp,

Hence, if

the choice of ¢(u) = u? yields
Va'rl/(f) < Ce2"V"oo/ |Vf|2d/.l, < Ce4"V||oo/ |Vf|2dl/

If
Bat, (/%) < 20 [ V1Pdu,

then, taking {(u) = ulogu,
Ent, (f?) < 2Ce*IVll / |V£]2dp < 2Ce*IV = / |V f|2dv.

Proposition 5.5 is proved. O

5.2 Product measures

One important feature of entropy (and of variance) is its product property. Together
with the Herbst argument, this will give rise to a powerful tool to analyze dimension
free concentration properties of product measures P = p; ® - - - ® . To illustrate
the usefulness of this tool in product spaces, recall from Chapter 1 that the £1-
metric cannot reflect dimension free concentration properties since the Lipschitz
norm is not additive. We thus have to work at a higher level that motivates the
interest for logarithmic Sobolev inequalities that deal (on R" for example) with the
energy

[10s2ap = [S@usdm - @ dun
i=1

which is clearly better adapted to product spaces than the Lipschitz coefficient
||f||Lip = ||Vf||oo'

Assume thus we are given probability spaces (€, X;, u;), i = 1,...,n. Denote
by P the product probability measure 3 ® -+ ® u, on the product space X =
Q x -+ X Q, equipped with the product o-field. A point  in X is denoted
z = (Z1,...,%n), T; € i, ¢ = 1,...,n. Given f on the product space, we write
furthermore f;, i = 1,...,n, for the function on Q; defined by

fi(a:i) = f(wl, ooy Li—19 L5y Tiglyee- ,w,,),

with z1,...,%i—1, Zi+1, . - - , T, fixed. The first result is the additivity of entropy.
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Proposition 5.6. For every non-negative function f on the product space X,

Bute(f) < Y [Bat,, (4)aP

=1

The statement is the same for variances, namely for any f on the product
space,

Vare(£) < 3, [ Ve, (£)dP. (5.12)

i=1

Proof. We only prove it for entropy, the proof for variance being entirely similar,
and even simpler. For a non-negative function f on some probability space (2, Z, u),

Ent,(f) = sup { /fgdy,;/egdu < 1}. (5.13)

Indeed, assume by homogeneity that [fdu = 1. By Young’s inequality
uwv <ulogu—u+e’, u>0, veER,

we get, for [e9du < 1,

[todu< [ g fau-1+ [ era < [ 1108 sa.

The converse is obvious.
To prove Proposition 5.6, given g such that [e?dP < 1, set, for every i =
1,...,n,

feg(xly“"xn)dul(wl) ees d”’i—l(xi—l))

T, =
g (zz) coe yx‘n) log( f eg(xl,...,xn)dp,l (xl) - dl—‘z(xz)

Then g < Y7, ¢* and [e(9):dy; = 1. Therefore,
n .
[1ap <Y [ 150
i=1

= i / ( / fi(gi)idﬂi)dp

i=1
n
<M / Ent, (f;)dP
i=1
which is the result. Proposition 5.6 is established. a

Corollary 5.7. Let p; on (X;,d;) satisfy the logarithmic Sobolev inequality

Ent,,, (%) < 2C; / AT
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for every locally Lipschitz function f on X,, i = 1,...,n, where |V, f| is the gen-
eralized modulus of gradient in the i-th space X,. Then the product mcasurc
P =) ®---Q® iy, on the product space X = X; x --- x X,, satisfics the logarithmic
Sobolev inequality

Entp(f?) < 2 max C,/lVf|2dP
1<in
for every locally Lipschitz function f on X where
VI = oIV
=1

The same assertion holds for the Poincaré inequality. In particular, if (X;,g:),
i = 1,...,n, are compact Riemannian manifolds, and if X is the Riemannian
product of the X,’s,

(X)) = Imn Al(X) and po(X) = Snpo(Xi).

The main consequence of Corollary 5.7 is that it yields, together with the
Herbst argument, concentratlon results in product spaces with respect to the Eu-

clidean metric (2 - df) which are independent of the dimension. Corollary 5.7
may be combined in applications with the perturbation result of Proposition 5.5.

The following is a simple consequence of Proposition 5.6 that bounds in a useful
way the entropies along each coordinate.

Corollary 5.8. For every function f on the product space X = ; x --- x Q, and
every product probability measure P = 1 @ -+ ® L,

1 n
f < - (e
Entp(e’) < 2 i§=1 / Ri(e’*)(z)dP(z)
where, fori=1,...,n,

Rie")(@) = / /{f @2 f )} [fi@:) = £i(w)] e dpus () dsa (3)-

Proof. The proof is elementary. We may assume f bounded. By the product
property of entropy (Proposition 5.6), it is enough to deal with the case n = 1. By
Jensen’s inequality,

Entp(ef) < / fefdp - / efdP / fdP.
The right-hand side of the latter may then be rewritten as
; / / [£(z) = )] [/@ - V] dP(z)dP(y)
/ /{m)zm)} [7() = 1) ") = /] dP ()P ().
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Since for u > v
(u—v)(e* —€’) < 1 (u—v)?(e* +e”) < (u—v)?e",
the conclusion easily follows. Corollary 5.8 is established. O

On the basis of these results, we first illustrate the use of logarithmic Sobolev
inequalities in the basic example of the Hamming metric. As a consequence of
Corollary 5.8, if

n 1/2
N(f) = sup (Z [11@- fi(y.-)l’dm(yi)) :

i=1
then
Entp(ef) < N(f)? / o/ dP. (5.14)

If F is a 1-Lipschitz function with respect to the Hamming metric on the product
space X then N(F)? < n. Now, the proof of Theorem 5.3 above immediately shows
from (5.14) that if F' is mean zero and 1-Lipschitz, then for every A € R,

2
/e)‘FdP < e,

Therefore, by Proposition 1.14, for any product probability P on the product space
X=Q x--- % Qy, equipped with the Hamming metric,

—_r2
a(x,a,p)(r) <e T/ r >0,

that should be compared once more to (1.24) (and (4.2)).

In the last part of this section, we provide along the same lines an elementary
approach to Corollary 4.10. The point is that while the deviation inequalities have
no reason to be tensorizable, they are actually consequences of a logarithmic Sobolev
inequality, which only needs to be proved in dimension one. The main result in
this direction is the following statement. Let y,...,u, be arbitrary probability
measures on the unit interval [0,1] and let P be the product probability measure
P=p, ® - Q pu, on [0,1]*. We say that a function on R" is separately convex if
it is convex in each coordinate. Recall that a convex function on R is continuous
and almost everywhere differentiable.

Theorem 5.9. Let F be separately convex and 1-Lipschitz on R™. Then, for
every product probability measure P on [0,1]", and every r > 0,

P({F > [FdP+r}) <e™/4
Proof. The theorem will follow from the following stronger statement of independent
interest.

Proposition 5.10. For every separately convex function f and every product
probability P on R",

Entp(ef) < / / i(xi - 4:)%(8:f) () /@) dP(z)dP(y).

=1
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Proof. By Corollary 5.8, it is enough to show that for every i = 1,...,n and every
z = (x1,...,%n) € R",

Ri(e)@) < [ [ (@~ 9021 ) s (a1) (1)
Now, since f is separately convex, for all z,y € R,

fi(xs) — fi(ys) < (i — 93) fi(23).

The proof is easily completed. Proposition 5.10 is established. O

We now complete the proof of Theorem 5.9 following the Herbst argument.
Let F be a separately convex Lipschitz function such that ||F||;;, < 1 by homo-
geneity. By Rademacher’s theorem, |VF| < 1 almost everywhere. Replacing F’
by a convolution with a Gaussian kernel, we may actually suppose that |[VF| < 1
everywhere. Then, the argument is entirely similar to the proof of Theorem 5.3.
Applying indeed Proposition 5.10 to AF — A2, X\ > 0, we deduce that

Entp(e*”—*’) < A2 / |VF[2e*F-**gp

where we used that P is concentrated on [0, 1]”. Therefore, for every A >0,
A (A) < A(N) log A(N)

where A(\) = [e*F =X*dP. The proof is completed as in Theorem 5.3. O

It should be pointed out that Theorem 5.9 does not produce deviation inequal-
ities under the mean since we have to work with A > 0 to preserve convexity. The
point is that Theorem 5.9 is stated for separately convex functions, whereas de-
viations under the mean seem to require the full convexity assumption. (See [Sa)
for a discussion of deviation inequalities under the mean of convex functions with
respect to product measures.)

Proposition 5.10 is of particular use for norms of sums of independent random
vectors and will be crucial in the investigation of sharp bounds in Section 7.3. The
proposition also puts forward the generalized gradient (in dimension one)

of statistical interest.

5.3 Modified logarithmic Sobolev inequalities

As we have seen in Section 4.5, products of the usual exponential distribution
somewhat surprisingly satisfy a concentration property which, in some respect, is
stronger than concentration for Gaussian measures. Our first aim here will be to
show that this result can be seen as a consequence of some appropriate logarithmic
Sobolev inequality which we call modified. One of its main interest is that it
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tensorizes with two parameters on the gradient, one on its supremum norm and
onc on the usual quadratic norm. This featurc is the appropriatc explanation for
the concentration property of the exponential distribution.

We first investigate a modified logarithmic Sobolev inequality for the exponen-
tial distribution. We then describe the product properties of modified logarithmic
Sobolev inequalities and their applications to concentration. We then observe that
all measures satisfying a Poincaré inequality do satisfy the same modified inequality
as the exponential distribution.

Let us start back with the concentration property described by Theorem 4.16.
Let v™ be the product measure on R™ when each factor is endowed with the measure
v of density % e~ l#| with respect to Lebesgue measure. Recall B} the Euclidean unit
ball and B} the ¢!-unit ball in R™. Then, for every Borel set A in R™ and every
r>0,

1-v*(A+6VrBy +9rB}) < —— ”(A) e . (5.15)
As we have seen in Proposition 4.18, this concentration property on sets may be
translated equivalently on functions. Let F' be a real-valued function on R™ such
that || F||y;, < a and with Lipschitz coefficient b with respect to the £!-metric, that
is, .
|F(.’IJ) - F(y)l < bz I.’I?; - yil’ T,y € R™.
i=1

Then, for cvery r > 0,

V{F>M+r}) < exp(—l mm(z ) ri)) (5.16)

for some numerical constant K > 0 where M is a median or the mean of F for v,.

Our first task will be to present an elementary proof of (5.16) based on log-
arithmic Sobolev inequalities. Following the Herbst argument in the case of the
exponential distribution would require to determine the appropriate logarithmic
Sobolev incquality satisfied by v™. We cannot hope for a classical logarithmic
Sobolev incquality o hold simply because it would imply that linear functions have
a Gaussian tail for »". To investigate logarithmic Sobolev inequalities for ", it is
enough, by the fundainental product property of entropy, to deal with the dimension
one. One first inequality may be deduced from the Gaussian logarithmic Sobolev
inequality. Given a smooth function f on R, apply Theorem 5.1 in dimension 2 to
9(z,y) = f (”—2?3). Letting ¥ denote the one-sided exponential distribution with
density e~® with respect to Lebesgue measure on R, we get

Ento(f2) < 4 / zf (2)2d5(z).

If 7™ denote the product measure on RY}, we have similarly for every smooth f on
Rﬂ
+

Entzn(f%) < 4 / Xn: ;|0; f(w)|2di}"(a:). (5.17)
i=1

It does not seem however that this logarithmic Sobolev inequality (5.17) can yield
(5.16), and thus the geometric concentration (5.15), via the Herbst argument. In
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a sense, this negative obscrvation is comnpatible with the fact that (5.15) improves
upon some aspects of the concentration for Gaussian measures as we have scen in
Section 4.5. We thus have to look for some other version of the logaritlunic Sobolev
incquality for the exponential distribution. To this task, let us observe that. at the
level of Poincaré incqualities, there are two distinct inequalities. For simplicity, let
us deal again only with n = 1. The first one, in the spirit of (5.17), is

Vars(f) < / zf'(z)’d (). (5.18)

This may be shown, either from the Gaussian Poincaré inequality as beforc, with
however a worse constant, or by noting that the first eigenvalue of the Laguerre
generator with invariant measure # is 1. Actually, (5.17) is exactly the (optimal)
logarithmic Sobolev inequality associated to the Laguerre generator. By the way,
that 4 is the best constant in (5.17) is an easy consequence of our arguments.
Indeed, if (5.17) holds with a constant C' < 4, a function F on R, such that
£F'(z)? < 1 almost everywhere would be such that [eF"/4di < oo by Theorem 5.3
(together with Proposition 1.9). But the example of F(z) = 2/z contradicts this
consequence (cf. [Ko-S)]).
A second Poincaré inequality states that

Vars (f) < 4 / £dp. (5.19)

Inequalities (5.18) and (5.19) are not directly comparable and, in a scnse, we arc
looking for an analogue of (5.19) for entropy.

To introduce this result, let us first recall the proof of (5.19). We will work
with the double exponential distribution v. It is plain that all the results hold,
with the obvious modifications, for the one-sided exponential distribution 7. We
also work below with smooth functions. (One may consider for example the space
of all continuous almost everywhere differentiable functions f : R™ — R such that
JIfldv™ < o0, [|V fldv™ < 00 and

lim e"“"'f(:cl, ey Ty Ty) =0

x, —+o00

for every i = 1,...,n and x1,...,%Zi—1,Tit1,-..,Tn € R.) The main argument of
the proof is the following simple observation. If ¢ is smooth on R, by the integration
by parts formula,

/ dv = $(0) + / sgn(2)¢ (z)dv(z). (5.20)
Lemma 5.11. For every smooth f on R,

Var, (f) < 4 / F2dv.

Proof. Set g(z) = f(z)— £(0). Then, by (5.20) and the Cauchy-Schwarz inequality,

/ PPdv =2 / sen(2)g'(2)9(2)dv(z)

< 2( / g'2dv))1/2( / g2dv) "
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Since Var, (f) = Var,(g) < [¢?dv, and ¢’ = f, the lemma follows. m]

We turn to the corresponding inequality for entropy and the main result of
this section.

Theorem 5.12. For every 0 < p < 1 and every Lipschitz function f on R such
that |f’| < p < 1 almost everywhere,

Ent, (ef) < i—f—}—o/fﬂefdu

Note that Theorem 5.12, when applied to functions e f as € — 0, implies Lemma
5.11. Theorem 5.12 is the first example of what we will call a modified logarithmic
Sobolev inequality. Theorem 5.12 is basically only used below for some fixed values
of p, for example p = 3

Proof. Changing f into f+const we may assume that f(0) = 0. Since ulogu > u—1,
u > 0, we have

Ent,,(ef) < / [fef —ef + l]dz/.

Since |f| < p < 1 almost everywhere, the functions e/, fef and f2ef are smooth
in our preceding sense. Therefore, by repeated use of (5.20),

/ [fef —ef +1]dv = f sgn(z) f'(z) f () e/ @ dv(z)

/ feldv=2 ] sen(z) () f () e @d(z)
+ / sgn(z) f'(z) f(2)%e/ @ (z).

By the Cauchy-Schwarz inequality and the assumption on f’,

/fzefd" < 2(/f'2efdl') 1/2(/f2efdzz) v +P/f26fdv
/ frefdv < ( ) / 7% dv.

Now, by the Cauchy-Schwarz inequality again,

so that

Bat, (ef) < [ sgn(e)f (@) (@) o/ Vo)

< ( / e dl/) 1/2( / f2ef dv) 2

which is the result. Theorem 5.12 is proved. O
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We are now ready to describe the application to concentration. As a conse-
quence of Theorem 5.12 and of the product property of entropy (Proposition 5.6),
for every smooth enough function F' on R™ such that max;<,<n |6;F| < 1 almost
everywhere and every \, |A| < p <1,

Ent,» (*F) <7 2x7 / Z(a F)2eF dy. (5.21)

For simplicity, let us take p = — (although p < 1 might 1mprove some numerical
constants below). Moreover, assume that Y, (8;F)% < a? almost everywhere.
Then, by (5.21),

Ent,» (e)‘F )< 4a%)\? / M dyn

for every |A| < 1. We now argue as in the proof of Theorem 5.3. Let A(\) =
[rF=4a®Xgyn )| < 3+ The preceding inequality expresses that

AN(A) < A(N)logA(A), A < 4

Integrating this differential inequality shows that
/ HFayn < e [ qu"+4a2>\2’

which only holds for [\| < 5. By Chebyshev’s exponential inequality, for every
r>0and |\ <}

V*({F > [Fdv" +1}) < e Ar+a®>?

Minimizing over A (take A = r/8a? if r < 4a% and A = 1 if r > 4a2) shows that, for
every r 2> 0,

VM{F > [Fdv + 1)) < exp (-% mm(r, 4’22)>

By homogeneity, this inequality amounts to (5.16) (with K = 16) and our claim is
proved. As already mentioned, we have a similar result for the one-sided exponential
distribution.

The inequality put forward in Theorem 5.12 for the exponential distribution
is an example of what can be called modified logarithmic Sobolev inequalities. In
order to describe this notion in some generality, we set the following definition.
It allows us to describe various types of concentration behavior by the appropri-
ate functional logarithmic Sobolev inequality. We take again the framework of a
metric space (X, d) with the generalized length of a gradient |V f|. We say that a
probability measure u on the Borel sets of a metric space (X, d) satisfies a modi-
fied logarithmic Sobolev inequality if there is a function B(p) > 0 on R4 such that,
whenever ||V f| . < p,

Ent,(ef) < A(p) / V2 efdu (5.22)

for all f’s such that [efdu < oo.
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According to Theorem 5.12, the exponential distribution v on the line satisfies
a modified logarithmic Sobolev inequality with respect to the usual gradient with
B(p) bounded for the small values of p. On the other hand, the canonical Gaussian
measure v satisfies a modified logarithmic Sobolev inequality with 3(p) = %, p=>0.
The definition (5.22) implies that

Ent,(ef) < p*B(p) / efdu

for every f with |V, < p. In particular, if 3(p) is bounded for the small values
of p, Lipschitz functions will have an exponential tail.

The main new feature here is that the modified logarithmic Sobolev inequalities
tensorize in terms of two parameters rather than only the Lipschitz bound. This
property is summarized in the next proposition which is an elementary consequence
of the product property of entropy (Proposition 5.6). It allows new concentration
behaviors.

Let p1,...,pun be probability measures on respective metric spaces (X;,d;),
i=1,...,n,and let P = y; ® -+ ® uy, be the product probability on the product
space X = X3 x +-- x X,. If f is a function on the product space, for each i, f;
is the function f depending on the i-th variable with the other coordinates fixed.
As in Corollary 5.7, we denote by |V, f| the generalized modulus of gradient in the
i-th space X;.

Proposition 5.13. Assume that for every function f on X, such that |V;f| ., < p,

Ent, (ef) < ﬁ(p)/lVifPefdm, i=1,...,n.

Then, for every f on the product space such that maxi<i<n ||Vifill,, < p,
Bute(e') < 6(0) [ [V1Pe’aP

where |V f|* = 370, Vi f|*.

According to the behavior of 3(p), this proposition yields concentration prop-
erties in terms of the parameters

ik
=1

For example, if B(p) < ¢ for 0 < p < po, the product measure P will satisfy the
same concentration inequality as the one for the exponential distribution (5.16). In
the next section, we investigate instances where 3(p) < ke®?, p > 0, related to the
Poisson measure.

_ od e Vifl.

We now observe that the concentration properties of the exponential distri-
bution are actually shared by all measures satisfying a Poincaré inequality. More
precisely, every such measure satisfies the modified logarithmic Sobolev inequality
of Theorem 5.12.
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Thus let |V f| be a generalized modulus of gradient (5.9) on a metric spacc
(X, d), satisfying thus the chain rule formula (5.10). Let 4 be a probability measure
on the Borel o-field of X such that for some C' > 0 and all locally Lipschitz functions

f,
Var, (f) < © [ 1V (5.23)

We already know from Corollary 3.2 that such a Poincaré inequality implies ex-
ponential integrability of Lipschitz functions. We next show how it also implies a
modified logarithmic Sobolev inequality which yields, as just discussed, concentra-
tion properties for the product measures u™ similar to those of the products of the
exponential distribution. We refer to [Bo-L1] for a proof of Theorem 5.14 below
that extends the argument of Theorem 5.12.

Theorem 5.14. Let u be a probability measure on the Borel sets of a metric space
(X,d) satisfying the Poincaré inequality (5.23). Then, for any function f on X
such that ||V f||., < p < 2/VC,

But, (/) < 6(0) [ 91e/du

where )
_C 2+p\/6> VEGp
Al =3 (2—p\/5 e

Note that (8(p) is uniformly bounded for the small values of p, for example
B(p) < 3e5C/2 when p < 1/v/C. As a corollary, we obtain, following the preceding
discussion, a concentration inequality of exponential type for the product measure
u™ of pon X™.

Corollary 5.15. Let u satisfy (5.23) and denote by u™ the n-fold product of u on
X™. Then, every function F on X™ such that

n
Y IViF*<a® and max |ViF|<b
=1 1<i<n

u™-almost everywhere is integrable with respect to u™, and for every r > 0,
p*({F > [Fdp™ +r}) < exp 1 min( - ~
= = K b’ a?

where K > 0 only depends on the constant C in the Poincaré inequality (5.23).

One may obtain a similar statement for products of possibly different measures
4 with a uniform lower bound on the constants in the Poincaré inequalities (5.23).

Corollary 5.15 may be turned into an inequality on sets such as (5.15). More
precisely, if y™(A) > 1, for every 7 > 0 and some numerical constant K > 0,

I-‘n({FA > r}) < e~ T/K
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where for = (21,...,2,) € X" and A C X",
n
Fy(z) = 22322min (d(zs, @,), d(:, ai)?).
=

An important feature of the constant 5(p) of Theorem 5.14 is that 3(p) — C/2
as p — 0. In particular, the modified logarithmic Sobolev inequality of Theorem
5.14 implies back the Poincaré inequality (5.23) by applying it to functions ¢f
with ¢ — 0. The Poincaré inequality (5.23) and the modified logarithmic Sobolev
inequality of Theorem 5.14 thus appear as formally equivalent.

Other exponential decays may also be produced by families of inequalities inter-
polating between Poincaré and logarithmic Sobolev inequalities considered recently
by R. Latala and K. Oleskiewicz [L-O]. For a probability measure u on the Borel
sets of a metric space (X, d), consider the inequality, for some 6 € [0,1] and C > 0,
and every 1 < ¢ < 2 and every locally Lipschitz function f on (X,d),

/ fPdp - ( / Ifl"dn) o <C(2-9)° / IV£*dp. (5.24)

It is easily seen that these inequalities are stronger and stronger as 6 increases
and that § = 0 amounts to the Poincaré inequality whereas § = 1 amounts to the
logarithmic Sobolev inequality (within numerical constants). One may also show
(cf. [L-O]) that these families of inequalities for a given 6 are stable under products.
As a main result, it is shown in [L-O] that the measures v, with density c,e~'*!",

1 < p < 2, with respect to Lebesgue measure on R satisfy (5.24) with § = 2(1 — l)
Together with the following, it may be used in particular to recover Proposmon
4.21 (cf. [S-22)).

Theorem 5.16. Let u be a probability measure on the Borel sets of a metric space
(X, d) satisfying (5.24) for some 6 € [0,1] and C > 0. Then, every 1-Lipschitz
function F : X — R is integrable and such that for every r > 0,

p({F > [Fdy+r}) < e~ /KO

where 1 < p < 2 is such that § = 2(1— l) and where K > 0 is a numerical constant.

In particular,

(X, d,p) (1’) < e_rp/KCp/z, r>0.

5.4 Discrete settings

In this section, we briefly describe how the entropic method may be developed
similarly in discrete structures for which the chain rule (5.10) on gradients is not
available. We then discuss more simply the examples of uniform measure on the
discrete cube {0,1}" and of standard Poisson measure.

We take again the discrete setting of the end of Section 3.1 where exponential
concentration for Markov chains and graphs under spectral properties was investi-
gated. Recall that (II, ) is a reversible Markov chain with invariant measure x on
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a finite or countable set X if II(z,y) > 0 satisfies

Z O(z,y) =1

yeX

for every x € X and if Iz, y) u({z}) is symmetric in  and y and 3, II(z, y)u({z})
= p({y}) for every y € X. Define

Af =3 ¥ 1@ - @) T vu(ia))

z,y€X
and set , 1 \
liflllee = 5 zlelgg( |£(z) - f(»)| TI(=z, ).
We already mentioned that the ||| - ||| ,-norm tries to be as close as possible to the

sup-norm of a gradient in a continuous setting. The next statement is thus the
analogue of Theorem 5.3 in this setting, and the logarithmic Sobolev version of the
Poincaré Theorem 3.3.

Theorem 5.17. Let (II,u) be a reversible Markov chain on X as before, and
assume that for some constant C > 0 and all f’s on X,

Ent,(f?) < 2CQ(f, f).

Then, whenever |||F|||,, <1, F is integrable with respect to u and for every r > 0,

p({F > [Fdp+71}) < e~ /40,

Proof. We apply the logarithmic Sobolev inequality to f2 = e*F, A € R. Recall
from (3.4) that

Q(e)\F/2’e)\F/2) < HIF”I:o/eAFd”

Therefore, for every A € R,
Ent,(e*F) < C / ey

from which the proof is completed as in Theorem 5.3. The result follows. O

While the norm ||| - |||, might appear as the proper generalization of the Lip-
schitz norm on X, it does not always reflect accurately discrete situations. Discrete
gradients may also be examined in another way. For example, if f is a real-valued
function on Z, set

Df(z)=f(zx+1)- f(z), ze€Z. (5.25)

One may then regard as Lipschitz the norm sup,za |Df ()|, which will prove more
adapted to a number of cases, such as for example Poisson measures. The lack of
chain rule (for example, |D(ef)| < |Df|e!Pflef only in general) will then have to be
handled by other means, but will also determine the best that can be expected under
some appropriate logarithmic Sobolev inequality. This is the subject to which we
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turn now. Actually. the norm ||| - |||, is just adapted to produce Gaussian bounds
and, as such, is not suited to a number of various cxponential decays.

The preceding example may be further generalized to Z%. Similarly, in the
context of statistical mnechanics, we may consider X = {-1, +1}Zd and let

1/2
IDf(w)] = (Z lakf(w)P)

kezd

where 9 f(w) = f(w*) — f(w) and where w* is the element of X obtained from w
by replacing the k-th coordinate with —wy.

As a starting point of our investigation, consider the logarithmic Sobolev in-
equality for the uniform product measure u = p™ on {0,1}" expressed by

Ent, (f2) < ;;z:j / \Dif P (5.26)

for any function f on {0,1}"™ where
D;f(x) = f(z) — f(s:(x)), z=(21,...,2a) € {0,1}"

with s;(z) = (z1,...,%-1,1 — i, Ts41,-..,%n). The gradients D, are just (5.25)
on the two-point space. By the product property of entropy, this inequality needs
only be proven in dimension one, for which it amounts to the inequality

u? + v?
2

u®log u? + v logv? — (u? + v?) log ( ) < (u—v)?

for any rcal u,v. By means of the central limit theorem, it may be used to prove
the logarithinic Sobolev inequality for Gaussian measures (cf. [Grosl]).

This logarithmic Sobolev inequality may be used to recover concentration with
respect to thc Hamming metric on {0,1}". Namely, let F be 1-Lipschitz with
respect to thc Hamming metric on the discrete cube {0, 1}". Following the Herbst
argument, apply (5.26) to f2 = e*F, XA € R. Although the D;’s do not satisfy the
chain rule formula, since |F(z) — F(s;(z))| < 1, it is easily seen that

ID,(C)‘F/z)(:B)l — Ie)\F(:c)/2 _ eAF(s,(:c))/2l < |/\| eAF(:c)/2

for every |A| < 1. Hence, setting as usual A(\) = [e*F —nA*/24, X\ € R, we have
AM'(N) AN logA(N), Al <1

We integrate this differential inequality as in Section 5.1 to get that
[ Py < N Fdutny?/2

for every || < 1. By Chebyshev’s inequality,

p({F > [Fdu+r}) <e /2 (5.27)
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however only for 0 < r < n. But since ||F||;;, < 1 for the Hamming metric,
|F — [Fdy| < n so that (5.27) actually holds true for cvery r > 0.
It might be further observed that if F' is convex on [0,1]", then

|D;F(2)|” < |8.F(2)]” + |8:F (s:(2))|?

where 0, is the partial derivative of F along the i-th coordinate. Then
AF AF/2y|2 A2 2_A\F
Ent,(e*) < [ |V(e*M7?)|"du < T |VF|?e*du, A>0.

Together with the Herbst argument, we thus recover in this way Theorem 5.9 with
improved constants but only for uniform measure on {0, 1}".

Now, for 0 < p < 1, let uy be the product measure on {0, 1}" when each factor
is endowed with the Bernoulli measure pé; + ¢dp, ¢ = 1 — p, with probability of
success p. Then the constant in the logarithmic Sobolev inequality (5.26) for up
does not behave nicely as a function of p. Indeed (see [SC], [An]),

Enty (f2) <G, 3 / \Dsf Pa? (5.28)

=1

where 1 )
ogp — logg
Cp=pg———==.

PP
In particular, Cp/pg — +00 as p — 0 or 1. This prevents the use of (5.28) in
any limit theorem as p — 0, such as Poissonian limits. There is of course a good
reason for that, namely that Poisson measures do not satisfy standard logarithmic
Sobolev inequalities with respect to the gradient D of (5.25). Indeed, denote by
mg the Poisson measure on N with parameter § > 0 and assume that, for some
constant C > 0, and all f, say bounded, on N,

Ent,,(f%) < C / |Df|?dmy (5.29)

where we recall that Df(z) = f(z+1)— f(z), € N. Apply (5.29) to the indicator
function of the interval [k + 1, 00) for each k € N. We get

—770([’9 +1, OO)) log “0([": + 1,00)) < 0770({,9})

which is clearly impossible as k goes to infinity.

There is however an alternative version of the logarithmic Sobolev inequality
on the two-point space for which Poissonian limits may be performed. Recall the
product Bernoulli measure p; with parameter p.

Lemma 5.18. For any non-negative function f on {0,1}",

But,p (1) < pa [ Y- Dif Diflog £)di.
i=1
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When the gradients D, satisfy the chain rule formula, the form of the logarith-
mic Sobolev inequality of Lemma 5.18 is equivalent by integration by parts to the
standard form. For example, the logarithmic Sobolev inequality for the canonical
Gaussian measure v on R™ is equivalent to saying that for any smooth non-negative
function f on R",

Ent, (f) < % / V§ - V(log f)dy.

The proof of Lemma 5.18 reduces as usual to dimension one, in which case it
amounts to establishing the inequality

pulogu + qulogv — (pu + qu) log(pu + qv)
< pg(u — v)(logu — logv)

for any u,v > 0 (see [Wu], [An]).
Due to the constant pq in the logarithmic Sobolev inequality of Lemma 5.18,
we may perform a Poissonian limit as p — 0. Take ¢ on N such that
0<e<¢p<lle<o
and apply Lemma 5.18 to
f(x) =f(xly'~~)xn) =¢(x1+"'+$‘n),

z = (z1,...,2,) € {0,1}"*, with p = Z, 7 > 0 (for every n large enough). Then,
setting S, =x1 + -+ - + Zp,

> DifD;(log f)

i=1

= (n— 8,)[¢(Sn + 1) — $(Sn)] [log $(Sn + 1) — log $(S)]
+ Sn [¢(Sn) — ¢(Sn - 1)] [log ¢(Sn) — log ¢(Sn — 1)] .

The distribution of S,, under u? /n CODVErges to mr. Using the bounds
0<e<¢d<1l/e<oo,

it follows from the preceding that
T T =
- (1 - 7-1) / > DifD;(log f)du?/, — / D¢D(log ¢)dr
=1

as n — 0o. We may therefore state the following corollary.

Corollary 5.19. For any non-negative function f on N,

Ent, (f) < T/ DfD(log f)dm,

where we recall that here Df(x) = f(z + 1) — f(z), € N.
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The example of f(x) = e "%, x € N, as kK — oo shows that one cannot expect
a better factor of 7 in the preceding corollary.

To conclude this section, we deduce concentration inequalities for measures p
on N, for simplicity, satisfying a logarithmic Sobolev inequality, such as the Poisson
measure .

Corollary 5.20. Let u be a probability measure on N such that for some constant
C > 0 and all non-negative (bounded) functions f on N,

Eat,() < C | DfD(og f)du.

Then, if F is such that |F(x + 1) — F(z)| < 1 for all z € N, we have [|F|du < oo
and, for every r > 0,

p({F > [Fdp+r}) < exp<—£ log(l + -2%)>

The numerical constants in Corollary 5.20 have no reason to be sharp. How-
ever, the order of growth is optimal as shown by the example of Poisson measure
itself. More precisely, the tail of the Lipschitz function F' is Gaussian for the small
values of r and Poissonian for the large values (with respect to C).

Proof. It follows the common pattern of proofs in this chapter. We apply the
logarithmic Sobolev inequality of Corollary 5.20 to f = e*F with F say bounded
to start with. The gradient D is not local; however, since |F(z + 1) — F(z)| < 1 for
all x € N, for every A >0,

[\F(z + 1) — A\F(z)] [*FE+D) — AF@)] < AededF@),
Hence, with the usual notation,
Ent“(e)‘F) <A A(N).

Integration of this differential inequality together with Chebyschev’s inequality eas-
ily yields the result. Corollary 5.20 is established. O

According to this proof, the preceding logarithmic Sobolev inequalities are part
of the family of modified logarithmic Sobolev inequalities investigated in Section
5.3, with a function B(p) of the order of e**, p > 0. Following Proposition 5.13
it may thus be tensorized in terms of two distinct norms on the gradients. The
following statement is then an easy consequence of this observation. It extends to
Lipschitz functions known inequalities for sums of independent Bernoulli or Poisson
random variables. We let (ey,...,e,) be the canonical basis of R™.

Corollary 5.21. Let u be some measure on N. Assume that for every f on N with
SUP,eN IDf(x)I < P

Bat, (ef) < 8(p) [ 1D PPe/du
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where, as a function of p > 0, B(p) < ke’ for some k,6 > 0. Denote by u™ the
n-fold product measure of u on N". Let F be a function on N such that, for every
z e N,

> |F(z+e) - F)|’<a® and lrg%xan(w +e) — F(z)| <.

=1
Then [ |F|du™ < co and, for every r > 0,

r

bdr
n n —_ —
p*({F > [Fdp™ +r}) Sexp( 555 log <1+ 4na2))'

5.5 Covariance identities

In this last section, we consider yet another approach to some of the concentration

properties described in this chapter and the preceding ones based on covariance

identities. We only present the basic principle in the Gaussian case, referreing to

[B-G-H], [Hou], [Pa] for extensions to Poisson and infinitely divisible measures.
Recall the Ornstein-Uhlenbeck semigroup (5.3),

Pf(z) = / fletz + (1—e ) 2)dn(y), 20,z €R",

with symmetric and invariant measure the canonical Gaussian measure vy on R".
Let f and g be smooth functions on R”. Using that & P;g = LP.g where L is the
second order differential operator A — x - V, we may write as in Sections 2.3 and
5.1 that

Cov,(f,9) = / f(g — fgdv)dvdy

o0
=—] /fLPtgdvdt
o
=/ /Vf~VPtgd'ydt.
0

Coming back to the expression of P.g,

Covy(f, 9) = [0 ” [[ i@ Valea+ - i) ar@int) a.

Therefore, if w; is the Gaussian measure on R™ x R™ which is the image measure
of v ® v by the map

(z,9) = (z,e7'z + (1 — e %)1/%)

and if w denotes the probability measure [;° w;dt, we get that

Cova(f,g) = / V() - Vo(y)dw(z,y). (5.30)
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It is of course assumed in the preceding argument that f and g have all the regularity
and integrability properties needed to justify differentiation and the use of Fubini’s
theorem.

The representation formula (5.30) (which may be shown to hold in more general
situations) is a simple tool to reach measure concentration. The following is an
immediate consequence of (5.30).

Proposition 5.22. For every smooth enough functions f and g on R"™ such that
f is 1-Lispchitz,

Cov,(f,9) < / |Vg|dy.

Now, Proposition 5.22 may be used as logarithmic Sobolev inequalities to pro-
duce measure concentration with a modification of the Herbst argument. Indeed,
given F' 1-Lipschitz and with mean zero with respect to -y, apply Proposition 5.22
to f=F and g = e*F, A > 0. Then

/ Fe*F dy = Cov, (F,e*F) < A / |VF|e*Fdy < A / e*dy.

For the function J(\) = log [ €*Fdy, A > 0, we thus have the differential inequality
J'(A) < \. Since J(0) = 0, we conclude that J(\) < . Hence

/ e F dy < A2,

We thus recover from the covariance identity (5.30) the concentration properties of
Gaussian measures.

This type of argument may be, on one hand, used to sharpen some of the
deviation inequalities for Gaussian measures, and, on the other hand, be extended
to various kinds of distributions including binomial, Poisson and infinitely divisible
laws. We refer to [B-G-H], [H-PA-S], [Hou| and [Pa).

Notes and Remarks

Logarithmic Sobolev inequalities were introduced by L. Gross [Grosl] as the in-
finitesimal version of hypercontractivity in quantum field theory (see [Gros2] and
references therein). They soon became a tool of fundamental importance in infinite
dimensional analysis, with increasing activity [Gros2], both on the side of lattice
spin systems and Gibbs measures in statistical mechanics ([Strl], [G-Zeg], [Roy],
etc.), and of path and loop spaces in infinite dimensional stochastic analysis [Hs].
The smoothing property of hypercontractivity of the associated heat semigroup
is there a tool of powerful interest in convergence to equilibrium and uniqueness
theorems. Applications of logarithmic Sobolev inequalities to convergence to equi-
librium of a finite state Markov chain are presented in [D-SC], [SC]. A pedestrian
introduction to logarithmic Sobolev inequalities is the reference [An].

One of the early questions on logarithmic Sobolev inequalities was to determine
conditions on measures u on R" to satisfy a logarithmic Sobolev inequality

Ent,(f%) < 2C / \ZiM
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for all smooth enough functions f. To this question raised by L. Gross, I. Herbst
(in an unpublished letter to L. Gross) found as a necessary condition the fact that

/e”""gdu(a:) < 00

for some p > 0 small enough. Herbst’s argument is presented in [Da-S], however,
with a small error in the argument. This was settled in the paper [A-M-S], which
revived the interest in the Gross question and gave rise to several subsequent con-
tributions [A-S], [Le2], [G-R], [Rot2], etc. In particular, Herbst’s argument as a
Laplace bound of concentration spirit is exposed in [Le2] and is presented this way
as Theorem 5.3.

The Herbst argument motivated the investigation [Led4] of concentration in-
equalities for product measures by the entropic method. The results of Section 5.2
are taken from this reference. Some sharper numerical constants may be found in
[Led4], [Bobl], [Masl], etc.

Modified logarithmic Sobolev inequalities and their application to the concen-
tration properties of products of the exponential distribution were investigated in
[Bo-L1] from which the results of Section 5.3 are taken. The corresponding re-
sults for products of Markov chains are discussed in [H-T]. Concentration between
Poincaré and logarithmic Sobolev inequalities with application to concentration of
log-concave measures is investigated in [L-O] (see also [Barl]) through the family
of functional inequalities (5.24).

The discrete setting is studied in a number of references including [A-S], [G-R],
etc. The results of Section 5.4 are taken from [Wu] and [Bo-L2] (a different energy
is however used in the latter) where Poissonian bounds are analyzed (see also the
references on Section 5.5).

Most of the results of this chapter are taken from the survey [Le5] where the
reader will find further details and references. It must also be emphasized that a
great deal of the intense activity on logarithmic Sobolev inequalities in the recent
years has been dealing with logarithmic Sobolev inequalities for infinite particle
systems (lattice spin systems and Gibbs states in statistical mechanics), especially
with the work of D. Stroock and B. Zegarlinski (cf. [Strl], [G-Zeg], [Roy], etc.).
For recent developments for unbounded spin systems, see [Yos], [B-H], [Le7]. These
are examples of dimension free logarithmic Sobolev inequalities which are highly
non-product measures. Together with the Herbst argument, these results thus yield
new concentration properties far away from product spaces. Another direction to
non-product measures will be alluded to in Section 6.3 of the next chapter. For
applications to concentration on path spaces (extending Wiener spaces), see [Hs],
[Le5], [A-L], [Ho-P], etc.

The result and method of Section 5.5 are taken from the works [B-G-H],
[H-PA-S], [Hou], [Pa] and [Ho-P], to which we refer for further developments for
infinitely divisible distributions. It is shown in [B-G-H] that the method can be
used to yield sharper bounds and constants. ’
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In this chapter, we investigate a third description of concentration. After the ge-
ometric description of the concentration function itself, and the Laplace bounds
related to logarithmic Sobolev inequalities, we turn to a dual formulation of the
latter in terms of distances between measures. This approach was put forward
by K. Marton. While equally suited to product measures, it seems a convenient
tool to investigate concentration in some dependent structures such as contractive
Markov chains. After describing information inequalities and their relation to con-
centration, we study quadratic transportation cost inequalities. While these are
actually consequences of logarithmic Sobolev inequalities, they have an interest in
their own. In the last section, we present proofs of some of the geometric inequali-
ties of Sections 4.2 and 4.3 with the transportation cost approach, and discuss some
extensions to non-product measures.

6.1 Information inequalities and concentration

To introduce to the topic of this chapter, let us start with the classical Pinsker-
Csizsar-Kullback inequality (cf. [Pin]) that indicates that whenever u and v are
two probability measures on the Borel sets of a metric space (X, d), then

s = vlley < 45 HE ). (6.)

Here || - |[rv denotes the total variation distance, whereas H(v | u) is the relative
entropy of v with respect to u defined by

d d
H(v|p) = Ent#(ﬁ) = / logﬁdu

whenever v is absolutely continuous with respect to ;1 with Radon-Nikodym deriva-
tive &Q, and +oo if not. Inequalities such as (6.1) have often been considered in
information theory.

That such an inequality is related to concentration properties may be shown in
the following way. Given a metric space (X, d) and two Borel probability measures
p and v on X, consider the Wasserstein distance between y and v,

Wi (u,v) = inf / / d(z,y)dn(z,y)

117
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where the infimum runs over all probability measures 7 on the product space X x X
with marginals ¢ and v having a finite first moment. The total variation distance
corresponds to the trivial metric. Given p, consider then the inequality

Wi(u,v) < /2CH(v | ) (6.2)

for some C > 0 and every v. Let A and B be Borel sets with p(A4), u(B) > 0,
and consider the conditional probabilities ug = u(-|A) and up = u(-|B). By the
triangle inequality for W; and (6.2),

Wi(pa, uB) < Wiu, pa) + Wiy, us)
< \/2CH(pa | 1) + \/2CH(up | 1)

1 1
= \/2Clogm + \/2Clogm .

Now, all measures with marginals u4 and up must be supported on A x B, so that,
by definition of Wy,

(6.3)

Wi(pa,pg) > d(A, B) = inf{d(z,y);x € A,y € B}.

Then (6.3) implies a concentration inequality. Given A and B in X such that
d(A,B) > r > 0, we get

1 1
r < 4/2Clog —= + 4/2Clog ————— 6.4
\/ W) \/ B T W(d) oy

where we recall that A, = {zr € X;d(x,A) < r}. Inequality (6.4) appears as a
symmetric form of concentration. If, say, u(A) > 1,

r<+y/2Clog2 + \/2Clog#(A)

so that, whenever r > 2,/2C log?2 for example,
1—u(4,) < e ""/5C,

The same applies for Wasserstein functionals with respect to some cost function
é: X x X — R4 (cf. [R-R]) defined by

We(u,») = af [ [ oz, p)in(z,y)

where the infimum is running over all probability measures 7 on the product space
X x X with marginals p and v such that ¢ is integrable with respect to 7. Given
U, we may consider the transportation cost inequality

We(p,v) < H(v| ) (65)
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for every v. Arguing as above shows that for cvery Borel sets A and B in X,

1 1
. < < - . .
wehl.lfeBc(w’ y) < \/2 log w(A) + \/2 log 1-pu(A4,) (66)

We thus reach in this way concentration properties of the family of sets of Propo-
sition 1.18.

It actually turns out that the transportation cost inequality (6.2) is equivalent
to the normal Laplace bound deduced in the preceding chapter from logarithmic
Sobolev inequalities, and may be thought of as its dual version. We indeed have
the following result. Recall the Laplace functional (Section 1.6) of (X, d, p),

E(x,a,u)(A) = sup / ey, >0,

where the supremum runs over all 1-Lipschitz mean zero functions F': X — R.

Proposition 6.1. Let u be a Borel probability measure on a metric space (X, d).
Then

Wi(s,v) < /2CH(v | ) (6.7)
for some C > 0 and all v if and only if

E(x,aum () <72, A >0. (6.8)

Proof. By the Monge-Kantorovitch-Rubinstein dual characterization (cf. [Dud],
[Ra2]) of the Wasserstein distance,

Wi(p,v) = sup [/ydv - /fdn]

where the supremum is running over all bounded measurable functions f and g
such that

9(x) < f(y) + d(=,y)
for every z,y € X. Under (6.7),

/gdl/ - /fd,u < ‘/2C’Ent,,(g—:) ,

or, equivalently, for every A > 0,

cx 1 ydv
- <2242 =),
/ng /fd”- 2 +)\Ent“(du)

Set ¢ = 3—;. The preceding indicates that

] édy < Ent,,(9)
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where ¢ = Ag — A [ fdu — CA%/2. Since this inequality holds for every choice of ¢
(i.e. v), applying it to ¢ = e¥/ [ e¥dp yields that log [ e¥du < 0. In other words,

/ eMdy < & S fdu+C)\2/2'

When F is Lipschitz with || F[|;, < 1, one may choose F' = g = f so that the latter
amounts to (6.8). Since

Ent,(¢) = sup / dvdu
where the supremum is running over all ’s such that [e¥du < 1, the preceding

argument clearly indicates that (6.8) is actually equivalent to (6.7). The proof of
Proposition 6.1 is complete. O

The same may be proved on the alternative (more classical and easily equiva-
lent) characterization of W; as

Wi (u,v) = sup [/qu - /qu]

where the supremum is running over all 1-Lipschitz functions F' on (X, d).

The general form of the dual Monge-Kantorovitch-Rubinstein representation
theorem indicates that (cf. [Ral], [Ra2], [R-R]) for Borel probability measures u
and v on a metric space (X, d),

We(p,v) = inf / / é(z,y)dn(z,y) = sup [ / gdv — / fdu] (6.9)

where the supremum is over all pairs (g, f) of bounded measurable functions (or
respectively v and p-integrable) such that for all z,y in X,

9(z) < f(y) + &=, y)-

Here é is upper semicontinuous, 7-integrable and such that

&z, y) < a(x) +b(y)

for some measurable functions @ and b. On R", the supremum on the right-hand
side of (6.9) may be taken over smaller classes of smooth functions, such as bounded
Lipschitz or so on. On the basis of this description, it is a mere exercise to repeat
the proof of Proposition 6.1 to come to the following. We recall from (1.27) the
infimum-convolution Qzf with cost € of a given function f,

Qéf(x) = ylg;{ [f(y) + 6(:1,’, y)]’ zeX.

Proposition 6.2. Let ¢ be an admissible (for (6.9) to hold) cost function on X x X
and let pu be a Borel probability measure on X. Then

W) < H(v| ) (6.10)
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for all v if and only if for all bounded measurable functions f on R",

/ @l dy < of o, (6.11)

The infimum-convolution inequality (6.11) of Proposition 6.2 has of course to
be compared with the one introduced in Section 1.6 that reads

/ el dy / efdu<i. (6.12)

By Jensen’s inequality [e~fdu > of fu , so that (6.12) is stronger than (6.11).
As we have seen in Proposition 1.18 and (6.6) the infimum convolution inequalities
(6.11) and (6.12) both produce measure concentration for y with respect to the cost
¢. Proposition 6.2 is actually a bridge between the methods developed in Section 1.6
(and Sections 4.4 and 4.5) and the transportation cost inequalities. As announced,
it may be used for example to yield a very simple proof of the product property of
transportation cost inequalities along the lines of Proposition 1.19.

Proposition 6.3. Let P = yu; ® --- @ un be a product probability measure on
the Borel sets of a product space X = X; X .-+ X X,, of metric spaces (X;,d;),
i=1,...,n. Assume that each u;, i = 1,...,n, satisfies a quadratic transportation

cost inequality
W, (i, v) < H(v| ps)

for every v; on X; for some cost function &. Then,

for every probability measure R on X with respect to the cost & =Y 7., &.

Proof. By Proposition 6.2, we may follow the argument put forward in Proposition
1.19. By induction, it is enough to consider the case n = 2. Let f be bounded on
X1 x X3, and for z; € X, set g(z2) = log [ €1/ dy; where f%2(-) = f(-,z3). As
we already saw in Proposition 1.19,

/ eQf duduy < / eQeadgy.

By (6.11) applied to g,
/lezgd/.tg < efgdpz

and by (6.11) applied to f*2 for every x5,

9(z2) =log / e fdy, < / fo2dpy.

The claim follows. (]
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6.2 Quadratic transportation cost inequalities

As we have seen in Proposition 6.3, transportation cost inequalities do share ten-
sorization properties as logarithmic Sobolev inequalities and may be used, for some
appropriate cost functions, to describe dimension free concentration properties.

Consider indeed metric spaces (X;,,d;), i = 1,...,n, equipped with probability
measures L, ¢ = 1,...,n. Let P denote the product measure P = 3 ® - - @ i, ON
the product space X = X; X --- X X,,. By the product property of Laplace func-
tionals (Proposition 1.15) and Proposition 6.1, or Proposition 6.3, if each measure
i satisfies a transportation cost inequality

Wl(/.l«,‘, Vi) < V 2CH(V1; I /.l,i)

forall y; on X;,i =1,...,n, then the product measure P satisfies the transportation

cost inequality
Wi(P,R) < \/2CnH(R | P)

for every probability measure R on the Cartesian product space equipped with
the £'-metric. As discussed earlier, the drawback of the £'-metric is that it highly
takes into account the number of coordinates in the product space. However, it
allows us to recover once more concentration with respect to the Hamming metric.
Indeed, starting from the Pinsker-Csizsar-Kullback inequality (6.1), for any product
probability measure P on X equipped with the Hamming metric,

W1(P,R) < ,/gH(mP)

which thus produces concentration by Proposition 6.1.

Following the logarithmic Sobolev approach of Chapter 5, it is however more
fruitful, in order to reach dimension free concentration properties, to think in terms
of a quadratic cost. To this task, let us restrict ourselves to the case of R™ with
the Euclidean norm | - |. Given a probability measure x on the Borel sets of R",
say that it satisfies a quadratic transportation cost inequality whenever there exists
a constant C' > 0 such that for all probability measures v,

Wa(u,v) < |/CH(v| ). (6.13)

Here W, is the Wasserstein distance with quadratic cost

. 1
Wa(u,)? =i [ [ 3o~ sPdn(z,)

where the infimum is running over all probability measures 7 on R™ x R™ with
respective marginals ¢ and v. (The infimum in Wy, is finite as soon as ¢ and v have
finite second moment which we shall always assume.)
It is clear by Jensen’s inequality that the quadratic transportation cost inequal-
ity is stronger than the W, transportation cost inequality considered in Section 6.1.
Since the cost in W3, is given by é&(z,y) = é(z — y) with

. 1 1
&x) =3 |lz)? = §me, z = (x1,...,Z,) €R",

=1
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Proposition 6.3 applies to show that a quadratic transportation cost inequality ten-
sorizes. In particular, if each u, satisfies a quadratic transportation cost inequality
with constants C, > 0,7 = 1,...,n, then the product measure P = (1 ®- - - @ up, will
satisfy a quadratic transportation cost inequality with constant C' = maxi<i<n C;
(compare with Corollary 5.7). Moreover, Proposition 6.2 for the quadratic cost
reads as follows.

Corollary 6.4. Let u be a Borel probability measure on R". Then

Wa(,v) < /CH(v | ) (6.14)

for some C > 0 and all v if and only if for all bounded measurable functions f on
R",
/eQ‘/"fdu < of fau (6.15)

where Q. f, ¢ > 0, is the infimum-convolution of f with the quadratic cost &(z,y) =
£ |z —yl?, that is,

Q-f(@) = inf [f)+5lo-uP], zeR™

As in Section 1.6, observe, for the matter of comparison with Proposition 6.1,
that whenever F is Lipschitz,

1
QF 2 F — % "F"iip’

The quadratic transportation cost inequalities thus turn out to be a useful tool
in the investigation of dimension free concentration properties similar to what has
been developed for logarithmic Sobolev inequalities in the preceding chapter. In a
sense, the quadratic transportation cost inequalities may be thought of as dual to
logarithmic Sobolev inequalities.

Corollary 6.4 furthermore emphasizes the usefulness of Brunn-Minkowski in-
equalities in this context, which may be compared to what was developed in Section
2.2. Let p be a Borel probability measure on R™ with density e~V with respect to
Lebesgue measure. Assume that U is strictly convex in the sense that, for some
¢ > 0 and every 0 € [0,1], z,y € R",

0U(z) + (1 —0)U(y) - U(6z+ (1 - 8)y) > go(l —0)|x - y|2 (6.16)

If the potential U is twice continuously differentiable, this amounts to Hess (U)(z)
> cId (as symmetric matrices) uniformly in € R".

Theorem 6.5. Let du = e~Ydx where U satisfies (6.16) with constant ¢ > 0.
Then, for every probability measure v on R",

Wa(u,) < |/ ().
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Before turning to the proof of Theorem 6.5, note that it contains the case
of the canonical Gaussian measure on R™ with ¢ = 1. This case may be proved
alternatively starting from dimension one and using induction over the coordinates
(see [Tall0]. As shown in [Bl1], more generally, an alternative proof of Theorem
6.5 may be given using the Brenier-McCann theorem [Bre|, [MC] about monotone
measure preserving maps.

Note furthermore that by Corollary 6.4, under the hypotheses of Theorem 6.5,

/ e/ dy < ef S

for every bounded measurable function f while Theorem 2.15 of Chapter 2 shows

that
feQ“”fdu/e'fdu <L

(However Theorem 2.15 only uses (6.16) with § = 1.) We thus reach with the
quadratic cost transportation inequalities somewhat sharper bounds under some-
what sharper hypotheses.

Proof. Given 6 € [0,1] and z,y € R", let

1

Lo(z,y) = =0

[ov(x) +(1-0)U(y) - U(bz+ (1 - O)y)] .

We apply the functional form of the Brunn-Minkowski theorem (Section 2.2). Set

u(z) = e~ =@V y(y) = 9W-VW)  (z) = e~ V),

1> ( / e~ (19 du)o( / e% du) e (6.17)

provided the functions f and g satisfy

We get

9(y) < f(z) + Lo(z,y), =z,y€R™ (6.18)

Given f, the optimal function g = Lgf in (6.18) is defined by
Lof(y) = inf, [9(2) + Lo(z,y)]

so that (6.17) becomes

1/(1-6) 1/6
( / e~ (1-0)f du) ( / efLef du) <L (6.19)

Now, as a consequence of the convexity assumption on U,

.. c 2
> —lz—- .
hgn_glf Ly(z,y) > 3 |z -yl
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As a result, letting 6 — 1 in (6.19), we arrive at
/ eQfdy < ef Fin

which thus holds true for all bounded measurable functions f. As a consequence of
Corollary 6.4, the theorem is established. O

Although we need not really be concerned with that, it is important to em-
phasize that quadratic transportation cost inequalities are actually consequences of
logarithmic Sobolev inequalities. In particular, a statement such as Theorem 6.5
above is a consequence of Theorem 5.2 for logarithmic Sobolev inequalities. The
derivation of a quadratic transportation cost inequality from a logarithmic Sobolev
inequality may be performed on the model of the Herbst argument. We briefly
describe the argument. Assume thus we are given an absolutely continuous prob-
ability measure p on the Borel sets of R™ such that for all smooth functions f on
R",

Ent,(f?) < 2C / V£ [2du. (6.20)

Given a (bounded Lipschitz) function f on R", apply now the logarithmic Sobolev
inequality (6.20) to e91/c(A)/2 )\ > 0, where we recall that Q.f, ¢ > 0, is the
infimum-convolution of f with the quadratic cost &z —y) = § | — y|?, z,y € R",
¢ > 0. Now infimum-convolutions

v =v(z,t) =yieri{" [f(y) + % |z —ylz], zeR™ t>0,

are the Hopf-Lax representation of solutions of the Hamilton-Jacobi initial value
problem

v 1 2 _n iemn
at+2|Vv| =0 inR" x (0,00),
v=f onR"x {t=0}

(cf. [Ev]). Therefore, setting

9=9(x,2) = Quc(A\f)(=),

almost everywhere in space,

—_ a 1 2

We thus immediately deduce from the logarithmic Sobolev inequality (6.20) the
differential inequality

AM'(N) < M(N)log M(Y), A0,
on M(X) = [e9du. Since M’(0) = [ fdp, it follows as in the proof of Theorem 5.3

that
/eQx/ofdp, < effd#’
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which is the infimum-convolution inequality (6.15).
As a consequence of the preceding and Corollary 6.4, we may state the following
result.

Theorem 6.6. Assume that u is absolutely continuous and that for some C > 0
and all smooth enough functions f on R",

Ent, (f2) < 2C / V£ |dp.

Then, for every probability measure v,

Wa(u,v) < /CH(v|p).

Replacing |z —y| by the Riemannian distance d(z,y) would yield the same con-
clusion on a smooth complete Riemannian manifold (X, g). In particular, most of
the logarithmic Sobolev inequalities we discussed in Chapter 5 may be turned into
a quadratic transportation inequality. It may easily be shown (cf. [0-V], [B-G-L])
that the quadratic transportation cost inequality (6.14), or its equivalent infimum-
convolution inequality (6.15), implies a Poincaré inequality (with constant C) so
that quadratic transportation cost inequalities appear to be intermediate between
logarithmic Sobolev inequalities and Poincaré inequalities (however producing nor-
mal concentration).

This line of reasoning may be pushed further to show that the modified loga-
rithmic Sobolev inequality satisfied by the exponential distribution (Theorem 5.12)
also implies a transportation cost inequality for the cost (4.20). For the particular
example of the exponential distribution v itself with density % e~l#! with respect to
Lebesgue measure on R, we have the following statement.

Theorem 6.7. For every probability measure ¢ absolutely continuous with respect
to the exponential distribution v on R,

Wz(v,¢) < CH({|v)
where &(z,y) = &(x — y) is the cost function (4.20) and C > 0 a universal constant.

The argument is quite similar to the one for the quadratic cost and we refer
to [B-G-L] for details. The transportation cost inequality of Theorem 6.7 is equiv-
alent to the one put forward in [Tall0]. It may be tensorized to dimension free
transportation inequalities for products of the exponential distribution to recover
its sharp concentration properties [Tall0] as exposed in Sections 4.5 and 5.3 by
other means.

6.3 Transportation for product and non-product measures

In this section, we show how the transportation approach may be developed to
obtain some of the geometric results of Sections 4.2 and 4.3. The arguments rely on
somewhat delicate coupling arguments. One main interest in this approach is that
it allows us to investigate some non-product situations as emphasized by K. Marton
[Mar2], [Mar3]. We only review here a few recent results in this direction.
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To avoid unessential measurability questions, for simplicity let (X,,d;), ¢ =
1,...,n, be arbitrary Polish (complete separable) metric spaces and let

X=X3x-xX,.

A point z in X has coordinates z = (z1,...,Z,)-

Denote by P(Q, R) the set of all probability measures on the product space
X x X with marginals @ and R. Introduce a coupling distance between probability
measures (cf. [R-R]) by

n 1/2
4@ By = int [ 3o ((zii £ ) 'dR() )

i=1

where the infimum is running over all 7 € P(Q, R). If 7 is a probability measure on
a product space £* = X x- - - x 5, we denote by 7%, where z = (2;,,...,%,) € & =
Ty X oo x84, I = {i1,...,5¢} C {1,...,k}, the (regular) conditional distribution
of 7 given z, that is such that for every bounded measurable function ¢ on ¥,

/¢d1r = /21 (/2“' o o(w, z)dw‘(w))dm(z)

where 77 is the marginal of 7 over X7 (cf. e.g. [Str2]). In probabilistic notation,
n 2 1/2
a@. k) =int [ SP({6#Gl¢ =) drw)) (6:21)
i=1

where the couple of random variables (£, ¢) has distribution 7 and £ = (¢3,...,&n),
¢ =({1,..-,¢n). Note that d(Q, R) is not symmetric in Q, R.

To better understand the significance of the coupling distance d, let us relate
it to the convex hull distance D of Section 4.2. To this task recall from (4.5) that,
for a given subset A of the product space X and x € A, we let

y = inf
a(z) veVa(2) [yl

where V4(z) is the convex hull of (1¢y,5,};---) Liynsza.})» ¥ € 4, in [0,1]". It is
easily seen that by the Cauchy-Schwarz inequality,

D5 (x)? = inf ZV({y; Yi # wi})2
=1

where the infimum is running over all probability measures on X such that v(A4) = 1.
As a consequence, for any @ supported on A and any R, .

/ (DS)%dR < d(Q, R)>. (6.22)

The following result will contain the main conclusions of Section 4.2.
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Theorem 6.8. For any product measure P on X = X; x -+ x X, and any
probability measures Q and R on X,

3d(Q. R)? <H(R|P) +H(Q|P).

To apply Theorem 6.8, take A C X and assume that P(A) > 0. Define first
Q(-) = P(-|4), for which H(Q| P) = log p{zy. Let R be such that

4R _ 1 (o5
AP~ Z

where Z is the normalization constant for which
H(R|P) = f 1 (D4)%dR - log Z.

By (6.22), .
H(R|P) < 14@ R)? —log Z.

It then follows from Theorem 6.8 that

logZ <H(Q|P) = log—};(-le),

that is,

e 1
7 = (P2)?*/4 < ——
[P ap < o
which is the content of Theorem 4.6.
The proof of Theorem 6.8 uses coupling arguments. We indicate the sketch of
the proof. We actually deal with the more general version of Theorem 4.11. To
this task, given 8 > 0, recall the function

14+ pu
1+

Tﬁ(l—u)=ﬁulogu—(1+ﬁu)log( ), u € [0,1].

Define, for every 8 > 0, the coupling distance

4p(Q R) = it [ 37 (n¥ ({2321 # )} dR)

i=1

where the infimum is taken as in (6.21). Note that 75(u) > “Tz for 3 = 1. The
following theorem thus covers Theorem 6.8 and will imply exactly in the same way
Theorem 4.11.

Theorem 6.9. For any 8 > 0, any product probability measure P on X =
X; x --- x X, and any probability measures Q and R on X,

ds(Q, R) <H(R|P) + BH(Q| P).
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Proof. The following (one-dimensional) coupling lemma is the key to the proof of
Theorem 6.9.

Lemma 6.10. Let (X,d) be a Polish space. For any § > 0 and any probability
measures @ and R on X, define

As(Q,R) = / Tﬁ((l - %)J')d}z.

Then, there exists m € P(Q, R) such that

[ (iai2 # ) dRG) = 2@, B).
Furthermore, for any probability measure P on X,

As(Q,R) <H(R|P) + FH(Q| P).

Proof. Let (R — Q)% denote the positive part of the finite signed measure R — Q@
and let @ A R denote the positive measure

R-(R-Q)*=Q-(@-RB)™.

Set p = (R — Q)*(X). Suppose 0 < p < 1, and consider independent random
variables U, V and W with respective distributions

1-p)'QAR, p'(R-Q)* and p7'(Q-R)*.

Let I € {1,2} be chosen, independently of these variables, such that I = 2 with
probability p. Set E =(=UwhenI =1and{ =W #V = when I = 2. If
p =1, then we do not need the variable V for the construction of £, {, whereas for
p = 0 we never use W and V. The coupling (¢,¢) with distribution = € P(Q, R) is

such that
m({(z,9);z #y,y €}) = (R-Q)*().
By definition of conditional probability distributions, for every Borel set B in X,

/ ¥ ({z;z # y})dR(y) = / 7 ({(z,y); = # y})dR(y)
B B
= W( U {@ )z # y}))

yEB

=(R-Q*(B)

implying that 7¥({z;z #y}) = (1 - %%)+(y) for R-almost every y. The first part
of the lemma follows.

Turning to the second part, it suffices to consider P such that both f = dR/dP
and g = dQ/dP exist. Let

1

=145

(R+BQ)
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so that
dPg .
Hence
H(R|P)+BH(Q|P) =/ [flog f + Bglog g]dP
/[flogf+ﬂglogh]dP
since [hloghdP = H(Pg|P) > 0. Set p = dQ/dR so that
h _1+pp g _
F=1es M fTr

Hence, by the preceding,
H(R|P) + BH(Q|P) > /Tﬁ(l — p)dR

from which the desired claim follows since 73(1 —u) > 75((1 —u)*) for every u > 0.
Lemma 6.10 is established. O
The proof of Theorem 6.9 is now the proper tensorization of Lemma. 6.10.

Proof of Theorem 6.9. Fix 3 >0and P= 1 ® --+- @ py. For i =1,...,n, denote
by Q*1»®-1 the (regular) conditional distribution of @ given z,,...,2;_1, and by
Q7""™! its marginal along the z; coordinate. Define R;**""**~* similarly. By the

1
first part of Lemma 6.10, for every ¢ = 1,...,n, there exists a probability measure

m; in P(QFY ™Y, RV ™) such that

Aﬁ (Qixlvu’wt—l’ izlvu’wt-l) — /Tﬁ (ﬂf({w;x # y}))dRixlywnwt-l (y)‘
Now let m on X x X be defined by
7|-(B) = / . / m (dwl,dyl)wzl"" (d:l:z, dy2) wl. STp—1yY1seesYn—1 (dwn,dyn)
B

Note that m € P(Q, R). By the properties of conditional expectations and convexity
of 7, for every i = 1,...,n,

/7'6(7"”({38 z; #yi}))dn(z,y)
< [ra(at (a1 # v dna,)
- /Aﬁ (Qixl,...,x‘_l’R?l,...,yg_l)dﬂ(m‘ y)‘

As a consequence of Lemma, 6.10,

ds(Q, R) <Z/A,3(Qx" VBt RYR ) dr(,y)

i=1

/ Z H(RY ¥ | ) + BH(QT "”“‘lu,))dw(x,y).

i=1
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The chain rule for rclative entropy (cf. [De-S], [Dem-Z1]) indicates that

H(Q|P) =zn: / H(QY " | 1) dQ()

i=1

and similarly for H(R | P). Theorem 6.9 is thus established. O

As shown by A. Dembo [De], the preceding tools may be extended to reach in
the same way the ¢ point approximation theorem of Section 4.3.

The transportation approach may be well suited to reach some dependent
situations. Variants of Theorem 6.8 have been used by K. Marton [Mar2] in the
investigation of some non-product Markov chains for which it appears to be a
powerful tool. More precisely, let P be a Markov chain on X = X; x -+ - x X, with
transition kernels II;, i = 1,...,n, that is,

dP(z1,...,2n) = p(Tn,dzn-1) - - - O2(x2, dz1 )13 (dz1 ).
Assume that, for some 0 < p < 1, for every i = 1,...,n, and every z,y € [0,1],

”Hi(a’v ) — Ii(y, ')”TV <p. (6.23)
The case p = 0 of course corresponds to independent kernels II;.
In a statement analogous to Theorem 6.8, K. Marton [Mar2] obtains, through
coupling characterizations of the total variation distance and Pinsker type inequal-
ities, the following result. Recall the quadratic coupling distance,

d(Q, R) = inf ( / 39 ({2324 y,-})ﬁdR(w) "

=1

Theorem 6.11. Let P be a Markov chain on X = X; X --- X X,, satisfying (6.23)
for some 0 < p < 1. For any probability measures @ and R on X,

7 (1= 9%d(Q, B <H(R|P) + H(R|P).

In the same way we deduced Theorem 4.6 from Theorem 6.8, we get the fol-
lowing corollary.

Corollary 6.12. Let P be a Markov chain on X = Xy x - - x X, satisfying (6.23)
for some 0 < p < 1. Then, for any measurable non-empty subset A of X,

(-9 (D5)*/4gp « _ L
/ e AV /%dP < PA)

The next corollary appears as the proper extension of Corollary 4.10.

Corollary 6.13. Let P be a Markov chain on [0,1]" satisfying (6.23) for some
0 < p < 1. For every convex 1-Lipschitz map F on R™ and any r > 0,

P({|F — [FdP| > r}) < 4e~(=pr*/4,
These results have been extended in [Mar4], and independently in [Sa], to

larger classes of dependent processes, including Doeblin recurrent Markov chains
and ®-mixing processes. We refer to [Mar4], [Sa] for details.



132 6. TRANSPORTATION COST INEQUALITIES

Notes and Remarks

The interest of information inequalities for the concentration of measure phenome-
non was emphasized in a series of papers by K. Marton [Marl], [Mar2]. Proposition
6.1 is due to S. Bobkov and F. Gotze [B-G].

General references on mass transportation problems and minimal metrics are
[Ra2], [R-R]. The quadratic transportation cost inequality for Gaussian measures
is due to M. Talagrand [Tall0], with a proof that is further extended to strictly
log-concave measures in [Bl1] by means of the Brenier-McCann mass transference
theorem [Bre], [MC]. A simple transparent proof is provided in [CE]. Its infimum-
convolution description is emphasized in [B-G], and further analyzed in [Bo-L3]
and [B-G-L]. That quadratic transportation cost inequalities follow from logarith-
mic Sobolev inequalities (Theorem 6.6) is due to F. Otto and C. Villani [0-V] with
a PDE proof. The connection with Hamilton-Jacobi equations and hypercontrac-
tivity is made clear in [B-G-L] (see also [An]). Transportation cost inequalities for
the exponential distribution (Theorem 6.7) were first obtained in [Tall0] to pro-
duce an alternative approach to the concentration results of [Tal3] presented here
in Section 4.5. The connection with modified logarithmic Sobolev inequalities is
exposed similarly in [B-G-L].

The transportation cost approach was initiated by K. Marton [Mar2] to ex-
tend Talagrand’s convex hull theorem to some contractive Markov chain. Theorem
6.11 is due to K. Marton [Mar2]. The method was then systematically applied by
A. Dembo [De] to recover most of the geometric inequalities for product measures
of Section 4.2 and 4.3. See also [Dem-Z2]. Theorem 6.9 and its proof are taken
from [De| and [Dem-Z1]. More recent developments for dependent variables and
processes are due to K. Marton [Mar3], [Mar4], P.-M. Samson [Sa] and E. Rio [Ril]
with applications to bounds on empirical processes in the spirit of the inequalities
described in the next chapter.



7. SHARP BOUNDS ON GAUSSIAN
AND EMPIRICAL PROCESSES

In this chapter, we illustrate some of the basic principles of concentration to sharp
bounds on Gaussian and empirical processes (or norms of sums of independent
random vectors). In the first section, we present the sharp deviation inequality
for supremum of Gaussian processes and its consequence to strong integrability.
We then turn to bounds on sums of independent random vectors and empirical
processes, first with the geometric tools of Chapter 4. In the last section, we
establish sharper bounds with the entropic method. One of the powers of the
concentration inequalities is that they extend classical results for sums of samples
of random variables to Lipschitz functions of such samples, therefore allowing new,
powerful applications.

7.1 Gaussian processes

We illustrate in this section the application of concentration properties of Gaussian
measures to sharp deviation and integrability results for Gaussian processes.

On some probability space (2, A,P), let G = (G¢),cr be a centered Gaussian
process indexed by some parameter set T. We mean thus that for any finite col-
lection (t1,...,t,) in T, the random vector (Gy,,...,Gy,) is a centered Gaussian
random vector in R"™.

We are interested here in sharp probability inequalities on the distribution
of the supremum of G. To this task, assume, to avoid measurability questions,
that T is countable. In general this is dispensed with using separability assump-
tions. In any case, the basic inequalities are finite dimensional. We assume that
sup;cr Gt < 0o almost surely.

We first claim that s
o = sup (B(GD)*. (o0 (1)

Indeed, let m be such that P({supyc7 G¢ < m}) > 3. Then, for every ¢, we have
P({G: < m}) > § and, if o; = (E(G}))'/?, 2 > &%(3) > 0, from which (7.1)
follows (recall that & is the distribution function of the standard one-dimensional
Gaussian law).

Now fix #j,...,t, in T and consider the centered Gaussian random vector
(Gtys-..,Gy,) in R™. Denote by I' = E*E its (semi-) positive definite covariance
matrix. The random vector (Gy,,...,Gt,) has thus the same distribution as EN

where N is distributed according to the canonical Gaussian measure v on R™. Let

133
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F : R™ — R be defined by

F(z) = max (._.:c),, z=(21,...,2,) € R™.

Hence the distribution of F' under v is the distribution of the random variable
max) <,<n Gy,. It is easily seen that the Lipschitz norm || F||;, of F'is less than or
equal to the norm ||Z|| of = as an operator from R" eqmpped with the Euclidean
norm into R” equipped with the supremum norm. Furthermore, this operator norm
|IZ]| is equal by construction to

n 2 1/2 2 1/2
121?'5}5:(2“”) 1<< ( @G "))

j=1

where we denote by Z;; the entries of the matrix Z. Applying thus (2.35) for
example to F' yields

—r2
P({ 194%n Ge, 2 E( 124520 G) + "}) S (7.2)

for every » > 0. We then argue as in the proof of Proposition 1.7. The same
inequality applied to —F' yields

—r2/202
]P’({ Joax Gy, <E( o Gi,) — r}) <e /207, (7.3)

Let ro be large enough so that e~"0/20" < % Also let m be large enough in order
that P({sup,cr G: < m}) > 3. Intersecting this probability with the one in (7.3)
for » = ro shows that

]E(llgfagc Gi,) <ro+m.

Since m and r¢ have been chosen independently of ¢y, ...,%,, we already get that
E(supG;) < oo.
teT
Now, one can use monotone convergence in (7.2) to come to the following basic
inequality.

Theorem 7.1. Let G = (G¢),cr be a centered Gaussian process indexed by a
countable set T such that sup,c Gt < oo almost surely. Then, E(sup,cr Gt) < 00
and for every r > 0,

> < —1’2/202
]P’({ fgth > E(fgth) + r}) <e

where 02 = sup,c7 E(G?) < o.

Therefore, up to the deviation factor E(sup,cr Gt), the distribution of the
supremum sup,.7 G; is as good as a one-dimensional Gaussian law with variance
the supremum of the variances. Furthermore, for every r > 0,

_ - 2/2 2
]P({Ifgth E(flelth)l > r}) <2e T /%0 (7.4)
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and
Var(sup G;) < 402
teT

Both Theorem 7.1 and (7.4) hold similarly with the median of sup;c7 G¢ in-
stead of the mean (using (2.10)). One may also work with sup,cr |G¢| assuming
supser |G| < 0o almost surely.

As we already discussed it in Chapter 3, the main interest in the inequality of
Theorem 7.1 is the relative size of 0 and E(sup;c Gt). We always have

1
E(supGy) = = E( sup (Gs — Gy))
teT

E( sup |G, — Gy|)

_1g
2
S 1 2 2\ 1/2
’2' P (;) (E(le - Gyl ))
so that, for any s € T,
o< (]E(Gf))l/2 + V2rE(supG:).
teT

In general E(sup;cr G¢) is much bigger than o. Think for example of G being
distributed as y on R™ for which E(sup,cr G:) is of the order of v/logn for n large
whereas 0 = 1. This was actually one crucial point in the concentration proof of
Dvoretzky’s theorem in Section 3.5. On the other hand, E(sup,cr G¢) only appears
as a deviation factor and not as a multiplicative factor in the exponential. The con-
centration inequalities however do not provide any hint on the size of E(sup,c7 Gt)
itself for which independent tools are required (entropy or majorizing measures (cf.
[Le-TJ, [Talll]).

The next theorem is a consequence of the strong integrability of the supremum
of Gaussian processes.

Corollary 7.2. Let G = (Gt),cr be a centered Gaussian process indexed by a
countable set T such that sup,cp Gy < 0o almost surely. Then

.1 1
Jim 3 log]P({fgth >r}) = ~53

where 0% = sup,c E(G?) < 0. Equivalently,
]E(exp(p(supteT Gt)z)) <00

if and only if p < %;

The first assertion in Corollary 7.2 is a large deviation statement for comple-
ments of balls. The upper bound immediately follows from Theorem 7.1. The lower
bound is just that

P({supC: 2 r}) 2 P({G: 2 7})

=1—<I>(01t)

e—'r2 /202

2 Vo + (/o)
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for every t € T and r > 0. The second part of the theorem follows by integration
of the inequality of Theorem 7.1 in r > 0.

The deviation inequality of Theorem 7.1 actually contains much more informa-
tion than the integrability result of Corollary 7.2. For example, if G" is a sequence
of Gaussian processes as before, and if we let |G"|| = sup;cr G}, n € N, then
IG®|| — 0 almost surely as soon as E(||G"|]) — 0 and 0™/logn — 0 where, for
every n, o™ = sup,7(E((G})?))"/2.

As we have seen above, E( Supser IGtI) > ko for some numerical £ > 0. There-
fore, integration of (7.4) applied to sup,c7 |G:| shows, as in Proposition 1.10 and
(1.19), that for some numerical constant C' > 0 and all ¢ > 1,

Y
(E(sup|Gol7)) " < CyaE(sup Gel). (7.5)
teT teT

This equivalence of moments is a useful tool in the study of Gaussian processes and
measures.

The preceding results may be presented equivalently on Gaussian measures
on infinite dimensional normed vector spaces. Now, such Gaussian measures may
be represented as (almost sure convergent) series Y .o, g;v; where v;, i > 1, is a
sequence in (E, ||-]|) and the g;’s are independent standard normal random variables
on some probability space (£2,.4,P). Theorem 7.1 and Corollary 7.2 thus describe
the distribution and integrability properties of the norm

=)
E :gi'vi
=1

.

Note that since

> gl = up > gilé,v)

where the supremum is running over the unit ball of the dual space,

[eo]
o2 = su v;)2.
eI ;‘5’ )

Since the norm is convex, the results in Section 4.2 extend these conclusions to
the supremum of functionals that are not necessarily Gaussian. For simplicity we
deal with finite sums. Indeed, let 7;, ¢ = 1,...,n, be independent random variables
on (2, A,P) with |n;| < 1 almost surely. Let v;, ¢ = 1,...,n, be vectors in an
arbitrary normed space E with norm | - ||. Since the norm is a supremum of linear
functionals, we may directly apply Corollary 4.8 to get deviation and concentration
inequalities around a median. Let us however repeat here the argument. Consider
the convex function F' : R” — R defined by

n
_S_ T
i=1

Then, by duality, for z,y € R,

F(z) = , == (21,...,2,) ER™

Z(a?i —%i)vi

=1

n
= sup ) (2 — )& w) S olz -y,
<13

|F(z) - F(z)| <
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where the last step is obtained from the Cauchy-Schwarz inequality. Hence || F|y;,
< 0. As an application of Corollary 4.10, or Theorem 5.9, we get the following
result.

Theorem 7.3. Let m,...,7n, be independent random variables such that |n;| < 1
almost surely, i = 1,...,n, and let vy, ..., v, be vectors in a normed space (E, ||-||).

For every r > 0,
7 ({

where M is either the mean or a median of || Y., niv;|| and where

n
E niv;

i=1

>M+ r}) < 2e7T /1607

n
o% = sup Y (&w)%
et 35
There is a similar inequality for deviations under M, and thus a concentration
inequality.

This inequality is the analogue of the Gaussian deviation inequality of Theorem
7.1 and describes one proper infinite dimensional extension of the Hoeffding type
inequality (1.23).

Theorem 7.3 may be used as for Corollary 7.2 to show that whenever the series

[e o]
S=) nv;

is almost surely convergent in E, then its norm ||S|| is strongly integrable in the
sense that )
E(e”1517) < 0 (7.6)

for every p. (The fact that it holds for every p with respect to the Gaussian case is
due to the fact that the 7;’s are bounded.)

Theorem 7.3 may be used to prove equivalences of moments as for Gaussian
random vectors and series. In particular, if the 7;’s are symmetric Bernoulli vari-
ables taking values +1, the classical Khintchine inequalities show that

E(||S]l) > sup E(|(¢,S)
( ) €< ( )
1/2
> sup k(E(|(¢,9)%)) =&o
llg<1 ( ( ))
for some numerical £ > 0. Hence, as for (7.5),

(E(Is19)"”* < cvaE(isi) )

for some numerical constant C > 0 and all ¢ > 1. Inequalities (7.7) are the famous
Khintchine-Kahane inequalities. As for (7.5), these moment equivalences are part
of the geometric reversed Holder inequalities (2.21) and improve upon the earlier
version (2.22) with the optimal growth of the constants in ¢ > 1 (cf. [Le-T]).
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7.2 Bounds on empirical processes

Sums of independent random variables are a natural application of the deviation
inequalities for product measures. In this section and the next one, we present esti-
mates on supremum of empirical processes. This paragraph relies on the geometric
concentration properties developed in Sections 4.2 and 4.3 while the next one is
based on the entropic method of Chapter 5.

Tail probabilities for sums of independent random variables have been ex-
tensively studied in classical probability theory and limit theorems. We already
mentioned in this work the Hoeffding type inequality (1.23) (and its martingale
extension Lemma 4.1)

P({S > E(S) +r}) <e /20’

where S =Y; +---+Y, is a sum of independent real random variables bounded
by C > 0. One finished result is the so-called Bennett inequality [Benn] (after
contributions by S. Bernstein, A. Kolmogorov, Y. Prokhorov, W. Hoeffding, etc.).
As for (1.23), it will be convenient to compare the infinite dimensional extension
we will present with this result. With due respect to the Hoeffding inequality,
this result takes into account the fluctuations of S with respect to the variance
more carefully. Namely, let Y3, ...,Y, be independent real-valued random variables
on some probability space (2,.4,P) such that |[V;| < C,i=1,...,n. Set § =
Y1 +---+Y,. Then, for every » > 0,

P({S>E(S)+r}) < exp(—g,—22 h(ﬁ)> (7.8)

o2

where h(u) = (1+u)log(1+u)—u, u > 0, and 62 = Y} | E(Y;?). Such an inequality
describes the Gaussian tail for the values of » which are small with respect to o2,
and the Poissonian behavior for the large values (think for example of a sample of
ind;ependent Bernoulli variables, with probability of success either % or of the order
of ).

" Our task in this chapter will be to understand what is saved of such a sharp
inequality for norms of sums S = ¥, ¥; of independent random vectors Y; taking
values in some Banach space (E,|| - ||). In particular these bounds aim to be as
close as possible to the one-dimensional inequality (7.8). They should also compare
to the bounds on Gaussian processes of the preceding section involving two main
parameters, one on the supremum itself (mean or median), and one on supremum
of weak variances.

A first result in this direction is Corollary 4.5 obtained from martingale in-
equalities. However, the inequality of Corollary 4.5, while a deviation inequality
from the mean E(||S||), does not emphasize, according to Theorems 7.1 and 7.3,
the supremum of weak variances

sup Y E((& Y2)?).

léli<13s

This is why we have to turn to more refined tools such as the concentration inequal-
ities in product spaces of Sections 4.2 and 4.3 or the entropic method of Chapter 5.
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Motivated by recent applications, we present the results in the context of supre-
mum of empirical processes rather than sums of random vectors. This is however
only different at a notational level. in statistical applications, one is interested in
such bounds uniformly over classes of functions, and importance of such inequalities
has been emphasized in the statistical treatment of selection of models in [B-M1],
[B-M2], [B-B-M] (see [Mas2]). More precisely, let Y;,Ys,...,Y,,... be indepen-
dent random variables with values in some measurable space (V,V) with identical
distribution P, and for n > 1, let

1 n
1>,,=525y,

i=1

be the empirical measures (on P). A class F of real measurable functions on V is
said to be a Glivenko-Cantelli class if the supremum supcz [Pn(f) — P(f)| con-
verges almost surely to 0. It is a Donsker class if (in a sense to be made precise),
Vn(Pn(f) — P(f)), f € F, converges in distribution towards a centered Gaus-
sian process Gp = {Gp(f), f € F} with covariance function P(fg) — P(f)P(9),
f,9 € F. These definitions naturally extend the classical example of the class of all
characteristic functions of intervals (—00,t], t € R (studied precisely by Glivenko-
Cantelli and Donsker). These asymptotic properties however often need to be
turned into tail inequalities at fixed n on classes F which are as rich as possible
(to determine accurate approximation by empirical models). In particular, the aim
is to reach exact extension of the Gaussian bound of Theorem 7.1 for Gp and the
Bennett inequality (7.8) corresponding to a class F reduced to one function.

In this section, we present a result on the basis of the control by ¢ points
of Section 4.3. As we have seen there, this method is of particular interest to
bounds on sums of independent random variables and we already presented there
a useful inequality for non-negative summands (Corollary 4.14). In the study of
empirical processes, one does not usually deal with non-negative summands. One
general situation is thus the following. Let Y;,...,Y, be independent random
variables taking values in some space V and consider, say, a countable family F of
(measurable) real-valued functions on V. We are interested in bounds on the tail
of n

Z=sup )

=1

(One can deal similarly with absolute values

> )
=1

For simplicity, we deal with centered random variables, and thus assume that
E(f(Y;)) =0 for every i =1,...,n and every f € F. If this is not the case, replace
f(Y3) by f(Yi) — E(f(Y:)), although several results do actually still hold for f(Y;)
itself. Standard symmetrization techniques reduce then to the investigation of

)

sup
fer

n
Z°® = su e f(Y;
fegz f(¥3)

=1
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where €3,...,&, are independent symmetric Bernoulli random variables indepen-
dent of the Y;’s. Indeed, if {Y7,...,Y,} denotes an independent copy of the sample
{M1,..., Yo}, it is not difficult to see that for every r,s > 0,

Pz 2r+s) <p({ sggi (%) - 10) 2}

=1
+sup P({ i;f(n) > s})

By symmetry,

supZ(f(Y) f(¥))) and supze,(fm %)

Fim1 Fi=1

have the same distribution. Together with some minor modifications, we may thus
reduce to the symmetrized supremum Z*.

When dealing with Z or Z°, we may not use directly Corollary 4.14. To
overcome this difficulty, we use the symmetry properties of Z°. Write

Z° = (2° - E.(2°)) + E(2*)

where E, is partial integration with respect to the Bernoulli variables ¢4, ..., &,.
The point is that, as we have seen prior to Corollary 4.13, E.(Z*) is monotone and
subadditive with respect to the independent random variables Y3, ..., Y,. Corollary
4.13 therefore applies to E.(Z*). The remainder term Z* —E(Z*®) is bounded, con-
ditionally on the Y;’s, with the deviation inequality of Theorem 7.3 by a Gaussian
tail involving a random supremum of weak variances

= supi (Y2).

z—l

Now ¥? is again monotone and subadditive so that Corollary 4.13 may also be
applied to it. Assuming |f| <1, f € F, and combining the arguments yields after
some work (cf. [Le-T], [Tal5]) the inequality, for integers k,q > 1,

P({Z° > 8qE(Z°) + 2k}) < 297 4 2™+ /128E(=?) (7.9)
How is (7.9) used in applications? One possible choice is simply ¢ = 2. We may

also optimize the choice of ¢ and take it of the order of ¥/ log k. This choice then
leads to the following general statement (cf. [Tal5]).

Theorem 7.4. If |f| < C for every f in F, and if E(f(Y;)) = 0 for every f € F
andi=1,...,n, then, for all r > 0,

P(Z° > KE(Z°) +1) < Kexp( ®C log(l + WC)LT_—'_E))

where K > 0 is a numerical constant.
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To compare more carefully this result with (7.8), it is important to give a more
tractable form to E(X?). To this task, we may write

E(3?) < o? + E(?up > (P - E(fz(Yz))))
i=1
By Jensen’s inequality,

(sup z (fz(Y) E(f2(Y:) ))) < E(supz 2w - fz(Y/)))

=1 =1

where the Y;’s are independent copies of the ¥;’s, ¢ = 1,...,n. By symmetry,

)

where we recall that £;,...,¢, are independent +1 symmetric Bernoulli random
variables independent of the Y;’s. We then have to make use of a contraction
inequality [Le-T], p. 112,

(?upz (£2(¥:) - £X( Y'))) <2E<§“P Zezf’

=1

(sup Ze,f2 ) <4CE(sup )
fer feF iz
Alltogether, we conclude that

E(Z?) < 02 + 16CE(2Z) (7.10)
where

o = sup ZE(fz(Y,))

z-l

and

Z= sup

Zf(K

=1

(if Z is defined without absolute values). With this observation, Theorem 7.4 pro-
vides an inequality close to both the classical exponential inequalities for sums of
independent real-valued random variables (7.8) and to the bounds of the preced-
ing section on supremum of Gaussian processes with the same basic parameters o
and E(Z). Theorem 7.4 is good enough to establish most basic almost sure limit
theorems in Banach spaces (cf. [Le-T], [Le-Z]]).
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7.3 Sharper bounds via the entropic method

Onc weak aspect of Theorem 7.4 is that it does not present a deviation incquality
from the mcan (or median) itself but rather a nultiple of the mean. Neither docs
it provides a concentration inequality. This can be obtained, however, in a rather
delicatc way, by further abstract developments of the methods of Sections 4.2 and
4.3 as demonstrated in [Tal9)].

Here, we observe that the functional approach based on logarithmic Sobolev
inequalities of Chapter 5 may be used to yield these sharper bounds. The overall
approach is simpler and more transparent than the preceding developments based
on the results of Sections 4.2 and 4.3.

We start with a first result concerning supremum of empirical processes over
a class of non-negative bounded functions. As before, let Y3,...,Y, be a sample of
independent random variables with values in some measurable space (V,V). Let F
be a (countable) class of measurable functions f on V such that 0 < f < 1. Set

n
Z =su Y:).
feg';f( z)

Theorem 7.5. Under the preceding notation, for any A > 0,

E(eAZ) < e(e"—l)E(Z)‘

In particular, for any r > 0,

P({Z2E(2)+r}) <exp ( -~ E@h (ﬁ))

where h(u) = (1 + u) log(1 + u) — u, u > 0.

The exponential inequality of Theorem 7.5 is the optimal extension of (7.8)
for non-negative summands. It is in particular attained when Z has a Poisson
distribution. Note that since h(u) > 1 ulog(l + u) for any u > 0, Theorem 7.5
implies that

P({Z > E(2)+1}) Sexp(—g log (1+ﬁ)) (7.11)

for every r > 0.

Proof. We may clearly assume that F is a finite class (with N elements). We may
then represent Z as a function

n
= k
Z(z) = 1’5'}?2% ;x,

where & = (1, ...,%,) € E*, E = RY. If we further denote by u; the law of f(Y;),
f € F, on E, the distribution of Z under P is the same as the distribution of Z(x)
under the product measure P of the p;’s. Note that since 0 < f < 1, the u;’s are
supported by [0,1]" C E, and we may thus assume that E = [0, 1]V.
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Since P is a product measure, we may apply the product property of entropy
(Proposition 5.6) to get that

Entp(e*?) < Ent,, (e*Z)dP. 7.12
: L]

Recall that here Z, is Z as a function of the i-th variables, the others being fixed.
Let ¢(u) = e +u — 1, u € R. The variational characterization of entropy (cf.
(5.11)) indicates that for any probability measure x and any (say bounded) function

fs
f) =i f_ f
Ent,(e”) gg/[fe (logt+1)e +t]du

= - '
ng/«ﬁ(f u)e’dp.
For every = (z1,...,%,) in E®,and i = 1,...,n, set
y = yi(z) = (z1,...,%i-1,0,%iy1,...,2s) € E™.

In the variational characterization of Ent,, (e*?*), choose then u = AZ(y) so that
f Ent, (e*Z)dP < / ¢(A(Z(x) - Z(yi(m)))) PZ@)P(z). (7.13)

Note that since z; € [0,1]V, Z(z) > Z(yi(x)) by definition of Z. On the other
hand, if (Ak),<x<n is a partition of E™ such that

Ay C {m € B Z(z) = fo},
i=1

and if 7 = 1(z) = 14, (2),
0< Z(z) — Z(yi(x)) kaw =72

Now, since ¢ is convex, for any A > 0 and u € [0, 1], ¢(Au) < u@(). Therefore, for
any A >0,

s(M2@) - 2(1:@))) < (r-2:) 9.
Together with (7.12) and (7.13), it follows that

Entp(e*?) < ¢(A)Z f (7 ;) 2@ dP(x)
i=1 (7.14)

=¢(\) f Zer2dP

since by construction Y i, 7 - 2; = Z().
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Now let A(\) = E(e*?) = [e*2dP, X > 0, be the Laplace transform of Z.
What we have obtained in (7.14) is that, for every A > 0,

AN'(X) = A(M) log A(A) < (MA'(N),

that is,
(1-e)A' (V) S A(N)IogA(X), A>0.
This differential inequality may be integrated in the optimal way. The function
J(X) = log A()) satisfies
JO) < (1-e) I,

that is, , ,

[log J(N)]" < [log(e* —1)]'.
Hence (e* — 1)J()\) / E(Z) as A \, 0 from which the desired claim follows. By
Chebyshev’s inequality, for every A,r > 0,

P({Z > E(Z) +r}) <E(Z)p(\) e

and minimizing over A > 0 yields the deviation inequality of the statement. Theo-
rem 7.5 is established. a

Now we turn to classes of (bounded) functions with arbitrary signs. As before,
let Y1,...,Y, be independent random variables with values in some space V, and
let F be a countable class of measurable functions on V. Set

n
Z=sup ) f(Y;).
m; (%)
The arguments developed below are similar for

> i)

i=1

.

Z = sup
€F

Theorem 7.6. If |f| < C for every f in F, then, for all r > 0,

P({I2-E@)| 2 7}) < semp( - g5 6 (1+ g ))

where ¥2 = supcx Y i) f2(Y;) is the supremum of random variances and where
K > 0 is a numerical constant.

This statement is as close as possible to (7.8). With respect to Theorem
7.4, the main feature is the concentration property around the mean E(Z) (or
equivalently a median of Z). As for Gaussian processes, the theorem does not yield
any information on the size of E(Z) itself.

The proof of Theorem 7.6 relies, as the one of Theorem 7.5, on the entropic
method but several technicalities make it a little heavier. In particular, the proof
is made harder by the fact that we are looking for a concentration inequality.
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Deviation above the mean (as for Theorem 5.9) requires significantly less effort,
and even allows sharp bounds (cf. [Masl], [Ri2], [Ri3]). For simplicity, we will
not look that time for an optimal integration of the basic differential inequality on
Laplace transforms we will get. Reasonable values of K are however deduced in
[Mas1].

Proof. By homogeneity, take C = 1. As in the proof of Theorem 7.5, we may and
do assume that F is finite. We then represent Z as a function

n
- k
Z(z) 1‘5’}5’5’%;”'

where z = (21,...,2,) € E®, E = RY. As before, if we denote by p; the law of
f(Y2), f € F, on E, the distribution of Z under PP is the same as the distribution of
Z(z) under the product measure P of the u;’s. With respect to Theorem 7.5, since
|f] < 1, the u;’s are rather supported by [—1,+1]N C E so that we consider this
time that E = [-1,+1]V. Recall also that we denote by (Ax), <<y & partition of

E™ such that n
. — k
Ar C {w € E™Z(x) =) at }

i=1
Now, the convexity properties of Z ensure that for every x € E™, everyi =1,...,n
and every y such that y; = z;, j # 1,

N
Z(z) - Z(y) < Y_ melz¥ — | (7.15)
k=1

where we recall that 7, = 7k(x) = 14,(z). On the other hand, since z;,y; €
[_l, +l]N,
|Z(z) - Z(y)| < 2. (7.16)

We make use of Corollary 5.8 together with (7.15) and (7.16). That is, for
every A € R,

AZ 2% () — Z:(u)]?
Entp(e*?) < N2)° / ( / /{ NIV (Zi(2:) - Zs(ys)

i=1
e*zt<’*>dm<mi)dm<yi))dP(w).
Fix 4,1 <i<n. When A >0,

/ / [Zi(2s) — Zi(y)) 25 @ dps () dps (1)
{Azt(zf)ZAzi(yt)}

N
< [[ 3o n@)at - v (o) (ws),

k=1
whereas when A\ < 0,

/ / [Zi(z:) — Zi (yi)]2eAZ'(z‘)dNi(fBi)dMi(yi)
{)\Z.(z.)ZAZ.(y.)}

N
= / / D me(y)(aF — yF)?r 2@y (2,) dpai (i)
k=1
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where we used (7.15) and (7.16). It follows that, for every A € R,
\Z 2_2|A kN2 _AZ(x)
Entp(e*Z) < A% / / 1<k<NZj(ac — Y2 2@) dP(2)dP(y). (7.17)

The extra factor e2*l with respect to analogous formulas might look annoying.
However, we only use (7.17) with A small.

Let us not recast inequality (7.17) with the original notations. Using that
(u+v)? < 2u? +2v? and independence, inequality (7.17) amounts to the inequality
in A €R,

Entp(e*Z) < 22221 (E(EQ)IE(e"Z )+ E(E%*Z)).

Take a Ao > 0 to be specified below. In particular, for every |A| < Ao,
Entp(e*?) < coA? (]E(EQ)]E(e"Z) + E(zﬁe*Z)) (7.18)

with ¢ = 2e2*, As in Chapter 5 and Theorem 7.5 above, one has to integrate
this differential inequality. We do not try here a sharp integration as in Theorem
7.5, but what follows is sufficient for the purpose of the theorem (for a more careful
analysis, see [Masl]). N

We work with Z = Z —E(Z). In terms of the Laplace transform A of Z, (7.18)
indicates that for every X such that |\| < Ao,

M) = KN log K(Y) < eo)? (E(E)A) + E(2%Z)).
We first bound the term E(Z%e*Z). We have

E(Z%e*Z) = (e — 1)E(S?)E(e*?) + E([2? - (e~ DE(E?)] Y )

< (e - 1)E(Z2)E(*?) + AE(Ze*Z) — E(e?Z) + E(e="~(e-DEE?)

where we used Young’s inequality uv < ulogu—u+e?, u >0, v € R, with u = Y
and v = £? —(e—1)E(Z?). Now, since 0 < f? < 1, T2 enters the setting of Theorem
7.5 50 that E(e="~(¢~DE(E")) < 1. Since E(e*?) > 1 by Jensen’s inequality, it follows
that ~ _ _

E(2%e’Z) < (e — DE(E)A(N) + AX(V)

for every A.
Summarizing the preceding estimates, for |A\| < Ao,

AR) = K log K() < coX? (eE(SHA(M) + AR'(N))-

We now integrate this differential inequality in the standard way. Set H A =
+ log A(A), H(0) =0, A € R. Hence,

/ A\
H'(\) < co(e E(Z?)+ A i )
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We may integrate the preceding to get (recall H (0) = 0), for || < Ao,
log A(\) < o (e]E(EJQ)/\2 + A2 log K(/\)).
Therefore, provided that coAZ < 1, for |A| < Ao,
K( A) < em,l-:(}:*),\2
where ko = ecpe?°(1 — cpA3)™. For 0 < A < \g and r >0,
P({Z -E(2) 2 r}) < e roBE,

Then choose A = r/2kE(22) for r < 2k \E(£2) and \ = ) for r > 2Kk E(X2?)

to get )
({Z E(Z) > r}) < exp( (’\;r &0—;@3))

for every r > 0. For some appropriate choice of Ao (e.g. X = ), and together with
the same argument for E(Z) — Z, we may state the followmg

Proposition 7.7. If |f| < C for every f in F, then, for all >0,

P({|z - E(Z)|>r})<2exp< 110 (%#;2)))

We now complete the proof of Theorem 7.6 with the Poissonian bound. We
use a truncation argument. For every r > 0,

P({Iz-E@)| 2 #}) <({|2, - E(Z,)| > r}) + P({W, + E(W,) > 3r})

where

Zp —fSUP Zf(Y)

Fo i=1

with F, = {f151<0}; f € F}, p > 0 to be determined, and

W, = ?ngIf(Y)ll{lf(mpp}

i=1

We use Proposition 7.7 for Z, to get, for every r > 0,

P({|Z, - E(Z,)| > r}) < 2exp ( - % min (% #;2))) (7.19)

On the other hand, we apply Theorem 7.5, more precisely (7.11) to W,, to get
P({W, +EW,) > 3r}) < P{W, > E(W,) +r})

(7.20)
< exp(—— log (1 + E(Wp)))



148 7. SHARP BOUNDS ON GAUSSIAN AND EMPIRICAL PROCESSES

provided that r > E(W,). Choose now

p = p(r) = min (1, ]E(f)?))

Then
r>E(W,) and +/rE(X2)>E(W,).
Indeed, either p = 1and W, =0or p < 1, i.e. r > E(Z2), so that, since W, < £%/p,

r> JrEED) = E(E ) > EW)).
Since for every u > 0,

min (ﬁ, g) > 12 log(1 + 4u),

we have by the choice of p

r r? r 4r
L __\s L =
n (p’ 3E(22)) 213 o8 (l + E(22))

log (l + E_(I’/.VT) > log (1 + \/;5—{?—2)-)
4 log (1 + E(4£2)) .

Therefore, as a consequence of (7.19) and (7.20),

]P({|Z—E(Z)|24r})$33xp( 12Olog( E?z?:;)))‘

Changing r into r/4 completes the proof of Theorem 7.6. ]

Together with (7.10), Theorem 7.6 gives rise to the following more useful ver-
sion. Recall that when we deal with the supremum Z = sup;.» Y ;—, f(¥;) without
absolute values, we set

while

Z= sup

i=1

Corollary 7.8. If |f| < C for every f in F, and if E(f(Y;)) = 0 for every f € F
andi=1,...,n, then, for all r >0,

P({|z-E@)| 2r}) < 3exp(—% 1°g(1 * 07+C_gm7_)))

where 02 = supse 31—y Ef?(Y;) and K > 0 is a numerical constant.
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If one is not concerned with Poissonian behavior, the Bernstein inequality of
Proposition 7.7 may also be stated in the following more tractable way (see [Mas1],
[Mas2]). Assume for simplicity that Z = Z.

Corollary 7.9. If |f| < C for every f in F, and if E(f(Y,)) =0 for every f € F
andi=1,...,n, then, forallT >0 and € > 0,

]P({Z > (1+¢)E(Z) + oVKr + K(1 + e'l)Cr}) <eT

and
]P({Z < (1-€)E(Z) — oVEr — K(1 + s‘l)Cr}) <er

where K > 0 is numerical.

As announced, sharp values of the numerical constant K may be obtained by
a more careful analysis. In particular, the optimal value of the constant in front of
the variance term o for the first inequality of Corollary 7.9 is achieved in [Ri3] by
the entropic method in the identically distributed case.

Notes and Remarks

Bounds on norms of sums of independent random vectors or empirical processes
motivated the early investigation by M. Talagrand of concentration inequalities in
product spaces. Applications of Gaussian isoperimetry to sharp bounds on Gaus-
sian random vectors and processes, initiated in [Bor2], were fully developed in the
seventies after the early integrability theorems by H. J. Landau and L. A. Shepp
[L-S] and X. Fernique [Fe] (cf. [Le-T], [Le3], [Li], [Bog], [Fe], etc. for a description
of the historical developments of the Gaussian theory leading to Theorem 7.1 and
Corollary 7.2). As alluded to in Section 7.1, the deviation and concentration from
or around the mean or median of supremum of Gaussian processes do not lead in
general to estimates on the mean or median themselves. These have to be handled
by other means such as entropy or majorizing measures, which may also be used
to yield directly, for more explicit Gaussian processes, sharp deviation inequalities
(cf. [Le-T], [Li], [Tal5], [Talll], etc.). The integrability result (7.6) is due to S.
Kwapieri [Kw]. The Khintchine-Kahane inequalities (7.7) go back to [Ka]. Sharp
constants are discussed in [K-L-O].

The early Gaussian study together with some crucial open problems on limit
theorems for sums of independent random vectors (in particular the law of the
iterated logarithm) prompted M. Talagrand to investigate from an abstract mea-
sure theoretic point of view concentration properties in product spaces. This led
him, after a first contribution on the discrete cube [Tall] (that covers Theorem
7.3 in this case), to the breakthrough [Tal2] on which most of the further devel-
opments are based. These results allowed the monograph [Le-T] that solved with
these tools most of the open questions on strong limit theorems for Banach space
valued random variables with the approach presented here in Section 7.2 (see also
[Le-Z]). Theorem 7.4 is taken from [Le-T] and [Tal5]. For statistical applications,
cf. [V-W]. The isoperimetric inequality of [Tal2], and its application to a bound on
sums of independent random vectors, then received a number of improvements and
simplified proofs ([Tal4], [Tal7]) which finally led to the memoir [Tal7] that crowns
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with definitive results and arguments this deep investigation of isoperimectric and
coucentration inequalities for product measures.

To answer the questions by L. Birgé and P. Massart on concentration inequal-
ities around the mean or median of supremum of empirical processes motivated
by applications to selection of models in statistics [B-M1], [B-M2], [B-B-M] (cf.
[Mas2]), M. Talagrand undertook in [Tal9] a further technical refinement of his
methods to reach the rather definitive Theorem 7.6. In [Le4], a simplified approach
to this result is presented with the tool of logarithmic Sobolev inequalities and
the Herbst argument (entropic method) exposed in Section 5.2. The argument of
[Le4] has been carefully examined in [Masl] in order to reach numerical constants
of statistical use. The optimal Theorem 7.5 is in particular taken from [Masl]
(see also [Mas2]). Recently, E. Rio [Ri2] further improves the entropic method,
by clever integration of the differential inequality, to binomial (in the spirit of Ho-
effding’s inequalities [Hoe]) rather than Poissonian bounds of empirical processes
based on classes of indicator functions (see also [A-V] for large deviation results).
A parallel investigation of exponential integrability of sums of independent random
vectors relying on hypercontractive methods is undertaken in [Kw-S] (see [K-W]
for a presentation in the book form).



8. SELECTED APPLICATIONS

In this chapter, we further illustrate with a few applications the concentration of
measure phenomenon. While these often lie at some mild level, the power of the
concentration ideas is their wide range of potential usefulness. The first section is
devoted to concentration for harmonic measures on the sphere proved by G. Schecht-
man and M. Schmuckenschléger [S-S2]. In Section 8.2, we present recent work of
C. McDiarmid [MD3] on concentration for independent permutations extending
prior contribution in [Tal7]. We next describe applications due to M. Talagrand
[Tal7], mainly without proofs, of the convex hull approximation of Section 4.2 to
various problems in discrete algorithmic mathematics, such as tail estimates on the
longest increasing subsequence of a sample of independent uniformly distributed
random variables on the unit interval, the traveling salesman problem, the mini-
mum spanning tree, first passage times in percolation and the assignment problem.
In Section 8.4, we present recent developments by M. Talagrand [Tall2] on tails of
the free energy function in the Sherrington-Kirkpatrick spin glass model. Finally we
briefly mention in the last part some concentration results for the spectral measure
of large random matrices.

8.1 Concentration of harmonic measures

Denote by o™ normalized Lebesgue measure on the unit sphere S* in R**!. For a
point z in the open unit ball B! of R®*!, denote by o the probability measure
on S” given by

doz) = = 2 4ony) (8.1)

y — x|n+l

where we recall that |- | is the standard Euclidean norm. We denote below by z -y
the scalar product of z,y € R™!, If f is integrable on S", [ fdo? is harmonic in
B"+1 with radial limits equal o™-almost everywhere to f.

The measures o7 are the so-called harmonic measures on the sphere S™. They
have a neat probabilistic interpretation in terms of exit times of Brownian motion.
Indeed, if P, is the probability distribution of a standard Brownian motion (Wt),s,
in R™*! starting from = € B"*!, and if T is the first time ¢ for which W; hits S™,
then the distribution of Wz under P, is o3.

The following theorem has been proved in [S-S2] and extends concentration of
the sphere to all harmonic measures uniformly over z.

151
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Theorem 8.1. For every |z| < 1,
Qs d,07) (1) < 4e'°""2, r>0,
where ¢ > 0 is numerical.
Proof. It is divided in several steps.
Lemma 8.2. For all |z| <1 and 0 < A < (41

E, (eAT) < e2)x(1—|z|3)/(n+1)‘

Proof. The function u(y) = e=*WI°, y € R™*?, satisfies the equation 1 Au+cu=0
where ¢ = ¢(y) = A(n+1) — 2)\2|y|2 It thus follows from Itd's formula ([Dun],
[R-Y), etc.) that

¢
M, = exp ( — A W2 +/ c(W,,)ds), t>0,
0
is a martingale. In particular, for every integer k£ > 0,
M = B, (Mo) = Eo(Mrax)-
Now, for 0 <t < T and 0 < A < 2}!, we have

Al(n+1)

2N\ W2 < 5

so that
E, (eA(n+1)T/21{T<k}) < e)‘(l—lzlz)'
Replacing A by 2)\/(n + 1) yields the conclusion. ]
For 0 < |z| <1, let

A@) = {2+ (1-12P)"*z)e = 1,2 Lz},

The next geometric lemma, is left to the reader (see [S-S2] for the details).

Lemma 8.3. Let 0 < |z| < 1. For any y € S, the Euclidean distance d(y, A(z))
satisfies

Ity — =) -l
d(y, Al ))<2LT"’)%

if (y — z) -« > 0 whereas when (y —z) - < 0,

I(y—=)- Fl
d(y’ A(Zl?)) <2 (1 _ (y. ,I%I,)I2)1/2 :

One shows similarly that

|1/2 (8.2)

(y,A(x))<2|(y x) - Tl
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For 0 < || < 1 and -1 < A < +1, set S}~ (z) = A(\ &)

Proposition 8.4. Let 0 < |z| < 1 and let F : S® — R be a 1-Lipschitz function
which is constant on each Sy ~'(z), —~1 < A < +1, n > 2. Then for some constant
ar € R,

o2 ({IF - ar| > r}) < 26" P32

for every r > 0.

Proof. Let ap be the constant value of F on |’;T1(a:) = A(z). We may and do
assume that ap = 0. Note that by (8.2),

(IF12 7} € i A@) 2} < {|w-2) 2|2 T}

To evaluate the measure of the last set, we again apply It6’s formula. For A € R,
consider now u(y) = e*¥~®'1, y € R**!. Then Au = \?u and thus

z A2
Mt=exp A(Wt—$)°-|;|'—7t N tZO,

is a bounded martingale under P,. In particular E,(Mr) = Mp = 1 and thus

E, (Wr=2)1i)

= Ez (e/\(WT —a:)~ ]%r —AzTesz)
< (]Ez (ezA(Wr—z)q%[—‘%ﬁ T)) 1/2 (]Ez (e2A’T)) 1/2

< 2NV (=1alP)/(n+1)

for A < 231 from Lemma, 8.2.
Since the law of Wi under P, is o7, when r > 2(1 — |z|2)Y/2, we may choose
A= "—;‘i in Chebyshev’s exponential inequality to get from the preceding that

o2 ({IF| > r}) < 2e~(n+Dr/s,
When r < 2(1 — |z|?)!/2 we use the bounds of Lemma, 8.3 to get that

1) <ox(fo—2 2 507

Ar(l=|z|2)Y2 2)2(1 - |z|?
ey - MUV | 221 -lat)

for all 0 < A < 2FL. Choosing 8A(1 — ||2)Y/2 = (n + 1)r, we get
o2({IFl 2 r}) S 2em w07/,

The proof of the proposition is complete. O
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We may now complete the proof of Theorem 8.1. Assume that 0 < |z| < 1. Let
F be 1-Lipschitz on S, n > 3. For —1 < A < +1, denote by a()\) the expectation
of F on S}~!(x) with respect to o conditioned on S}~ (z) (that can be viewed as
normalized Haar measure ™! on S” Nzt). Now,

z /
Fy(z) = F( Ehids X2)'%)

is Lipschitz with Lipschitz constant (1 — A2)!/2 < 1 on S" Nz*. Concentration on
spheres (Theorem 2.3) thus yields

o2 ({55 |F@) ~ oy, )| 2 7}) < 26275,

Now, a(y - ]fl) is 1-Lipschitz on S™ and by Proposition 8.4, for some a € R and all
r 20,

Ug({y; Ia(y, ]%[) - a,l > 'I'}) < 2e‘°("+1)r’/32.

It easily follows from the triangle inequality that
o2 ({IF—al>r}) < gecr-2r* L5

for some numerical ¢ > 0. By Proposition 1.8, we may then come to the result of
Theorem 8.1. It is not difficult to check that the theorem also holds for n = 1, 2.
The proof is complete. O

Harmonic measures are related to image measures of uniform measure on S™
under the so-called Mobius transformations. A modification of the proof of Theorem
8.1 then gives rise to an improvement of the deviation inequalities for Lipschitz
functions by replacing the Lipschitz coefficient of a function F' by the infimum over
the Lipschitz constants of F' composed with all Mébius transformations.

If ¢ is a point in the Euclidean (open) unit ball B”t! of R"*!, denote by
P, the orthogonal projection onto the subspace generated by z, and by @, the
orthogonal projection onto the subspace orthogonal to . Define then the Mébius
transformation ¢, by

T — P(y) — (1= |=1%)*?Q:(v)
1-(y-x) '

It is known (cf. [Ru]) that ¢, is an involutive diffeomorphism of B"*! onto itself,
that ¢, restricted to S™ is an involutive diffeomorphism of S™ onto itself and that
for every y in the closure of B**1,

z(y) =

1—|2?)(1 = [y*)
1-(y-=)?

Proposition 8.4 may be adapted (a more direct approach is also suggested in
[S-S2]), to yield the same conclusion for the image measures of S™ under ¢,. One
may then derive, as for Theorem 8.1, the following sharpening of the concentration
phenomenon on S™.

1- I¢’z(y)|2 = (
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Theorem 8.5. Let F be a real continuous function on S", n > 2, such that
inf |F o ¢l ;, < 1 where the infimum is running over all ’s in the unit ball of

R™*!. Then, for every r > 0,
o"({|F — [Fdo| > r}) < gecr’

where ¢ > 0 is numerical.

8.2 Concentration for independent permutations

This section is taken from a recent work by C. McDiarmid [MD3], which improves
upon some early result in [Tal7]. It aims to present a uniform version of the con-
centration property on the symmetric group II" of Corollary 4.3 in the same way
Theorem 4.6 extends concentration for the Hamming metric.

We start with some notation. Recall the symmetric group II” over {1,...,n}.
Let By UByU---U By be a partition of {1,...,n} and set G = ch=1 I1(By) where
II(By) is the symmetric group over By. We denote by P the product measure on
G of uniform probability measures on each II(By). Thus P is uniform over G. We
may consider the convex functional D (o) of Section 4.2 on II" with thus o € II",
and A non-empty subset of II". In particular, as we have seen there,

%(0) = inf
5= inf I
where for a permutation 0 = (¢(1),...,0(n)) in II" and A a non-empty subset of

II", Va(o) denotes the convex hull of the vectors (1(s(i)#n(i)});<icnr ¥ € 4, i

[0,1]". We also recall that |y| denotes here the Euclidean norm (}_,_, ¥?) 2 of
y= (ylw-')yn) €R™

Theorem 8.6. Let G be a product group of permutations on the set {1,...,n}
and let P be a uniform measure on G. Then, for every non-empty subset A C G,

%) /16p « _ L
/e A dP < P(A)'

Before turning to the proof of the theorem, we present some useful lemmas.
The first lemma shows that V4 (o) is stable under composition and inverse. If
7 € II", V4(0)7 denotes the collection of all (v-(;)), ;<> ¥ € Va(0).

Lemma 8.7. For A C II" and 0,7 € II",

Var(om) =Va(o)r and Vy-1(c71) = Vu(o)o™t.

Proof. Simply note that if s = (8;),<;<, is defined by
8i = Lo(i)£r(@)} t=1,...,m,
for some 7 € A, then sm = (8x(;)), <, <, is defined by

8xi) = Yon(prn(@} =131,
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where 7 € An. The first identity follows. The second is proved similarly. a
Besides D4 (o), define for i € {1,...,n},
1/2

C i) = 'nf 2 2 .
%(0,19) ye{,A(a)(IyI +9;)

Observe that DG (0,1) = DY (o) if n(i) = o(¢) for each 7 € A, and in particular if
m(¢) =1 for each m € AU{o}. As a consequence, the preceding lemma immediately
yields the following.

Lemma 8.8. For ACII*, o,7n € II*, and i € {1,...,n},
D4(0) = Dap(om), Di(0,8) = Dy (om, 77 (i)
and
D5(0,4) = DG-1(07,0(3)).
The next lemma, is crucial in the induction proof of Theorem 8.6. It is similar
to the argument used for Theorem 4.6.

Lemma 8.9. Let ACII*, o € II",i # jin {1,...,n} and let 0 < 0 < 1. Set
A; = {m € A;n(i) = 0(¢)} and suppose that A; and A; are non-empty. Then

4(0,9)* < 4(1 - 6)* +6D4, (0,5)* + (1 - 0)DG, ., (0)°
where 7;; is the permutation that exchanges i and j.

Proof. Given i # j in {1,...,n}, set further

D(0,4,5) = inf (ly|? — 92 —42)">
%(0,4,5) ye‘vA(,)(M v —;)

Let £ € Va(o) satisfy & = 0 and D4 (0,4)? = [£]> +£7 and let ¢ € V4(o) satisfy
D4(0,4,5)? = [¢* — ¢? — ¢Z. Since V(o) is convex, the point v = 6 + (1 - 0)( is
in V4(o). Thus

Dj(0,9)* < ol +97.

Furthermore, by the convexity property of the square function, for every 1 < k < n,

vi <O+ (1-0)¢.

Also,
20} = 2(1 - 0)%¢7 < 2(1-6)?
and \
2 242 2,2 2
vj < 20°¢; +2(1 - 0)7¢F < 2067 +2(1 —60)".
Hence,

5(0,6) <4(1—0)2+20¢7 + > (068 +(1—06)¢F)
k#i,5
=4(1-0*+0(l¢P+&) + 1 -0)(IKP - ¢ - &)
=4(1-6)*+6D%, (0,5)> + (1 — 0)D5(0,1,5)*.
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Finally note that
Dj(0,1,5) < D,i‘r,, (0) < Dﬁi,r,, (o)

from which the conclusion follows. The lemma is established. O

We turn to the proof of Theorem 8.6. We use induction on the order of G to
prove a slightly stronger result, namely that for each i in {1,...,n},

/ P3(/164p < ___(IA) (8.3)

The inequality is obvious if G is reduced to the identity permutation since then
A = G. It suffices also to assume that ¢ is such that m(¢) # ¢ for some 7 € G since
for each j € {1,...,n} for which this is not the case,

D(0,4) = Dalo) < Dy(0,4)

for every 0 € G. We may thus assume, to establish (8.3), that (i) # ¢ for some
7 € G and that i = 1.

Assume now that G is non-trivial and suppose (8.3) holds for any product
group which is a proper subgroup of G. Then let H = {o € G;o(1) = 1} be the
stabilizer of the element 1. We may assume without loss of generality that the
orbit {o(1);0 € G} is {1,...,m} for some m > 2. Then H is a product group of
permutations of II" where the block {1,...,m} has been split into the two blocks
{1} and {2,...,m}. Let Hy = H and for i = 1,...,m, let H; denote the coset
Hry; = {omi;0 € H}. Thus G is partitioned into the m cosets H; where H;
consists of the permutations o with o(i) = 1 and each H; has size m~!Card(G).

To ease the notation, we set, for a non-empty subset A C II",

¢A(a)=%(’D§(a))2 and ¢A(a,i)=%(‘l)§1(a,i))2.

Now let A C G, and for i = 1,...,m, let A; = AN H;. Choose j such that
P(A;)/P(H) is maximum, and keep j fixed. For every i € {1,...,m}, denote by
P; a uniform probability measure on H;. The main part of the proof is to establish

that, for every i,
P(H) P(A;)
e?a(Agp, < (2 - . 8.4
/ PA) >~ P(4;) (84)

Let us agree that 71 is the identity element. By Lemma 8.8,

/ e?4. () gp, = / e¢4,r1,(am,m(j))dpi(a)

so that

/e¢A (9P, < 11:((1)) (8.5)

by the induction hypothesis since A;71; C H and P(A;m;) = P(A;). By Lemma
8.8 again,

/e¢AJf"d‘Pi - /e¢A3'taf1:(011t)dH(a)
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and hence

/ o*4)7 dP, < }f((f)) (86)

by the induction hypothesis since A;7,,7, C H and P(A,7,,m,) = P(4,).
Suppose first that ¢ # j. By Lemma 8.9, for every 0 < 0 < 1, as in the proof
of Theorem 4.6,

/e¢A(°”))dR(a) < e(l_‘t))2/4/e‘%m,(mJ)+(l—«9’)<M,f,J (")dR(a)

0 1-6
< e(l—0)2/4 (/e¢4'(°’j)d13'i(a)) (/edm,m dR)
o0 9)3/4(P(H) ) (P(H))""
P(4:)/) \P(4;)
where we used Holder’s inequality and (8.5), (8.6). Minimizing over 6 using (4.7)

yields the claim (8.4) in this case. The case i = j immediately follows from (8.5).
We may now conclude the proof of the theorem on the basis of (8.4). Write

m
/e"’A(”"’_l(‘»dP(a) = %z/emw,i)dpi(a)‘
i=1

Hence, by (8.4),

je¢A(a,o"(l))dP( )< — Z If((f)) (2 - 11;&3)

_ P(H) (2_ P(A)P(H) )
P(4;) P(4;)
1
=P

since u(2 — u) < 1 for any real number u. Replace now A by A~!. By Lemma
8.8, D4 (0,1) and D5_, (07!, 5(1)) have the same distribution under P, from which
the desired claim follows since P(A~!) = P(A). The proof of Theorem 8.6 is
complete. O

Theorem 8.6 was motivated by randomized methods for graph coloring, and
in particular by bounds on the chromatic number of a graph in terms of the clique
number and the maximum degree (cf. [MD3], [M-R]). To this task, it may be
coupled with the product space statement (Theorem 4.6) to yield concentration
inequa,lities for certain classes of functionals of interest in graph theory. Let X =
X3 x -+ x X, be a product space equipped with a product probability measure
Q=1 ®---® pyp. Recall the product group G = Hk_ II(By) where By U---U By
is a partition of {1,...,n} and II(B) is the symmetric group over Bi. As before,
let P be the product measure on G of uniform probability measures on each II(By).
We may then consider a function F' = F(z,0) on the product space X X G. Assume
first that F is 1-Lipschitz with respect to the Hamming metric d on X and G in
the sense that for all (x, o), (y,7) in (X, G),

|F(z,0) — F(y, )| < 2d(x,y) + d(o, 7). 8.7
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Assume morcover that F is t-determined for some ¢ > 0, in the sense that when-
ever F(z,0) = s, then any (y,m) € X x G that agrces with (z,0) on at least ts
coordinates is such that F'(y,7) > s. The following consequence of both Theorems
8.6 and 4.6 (cf. [MD3)) is typically used with ¢ small, say 1 or 2, to show that such
an F is strongly concentrated around a median or mcan.

Theorem 8.10. Let F on X x G be t-determined and 1-Lipschitz in the sense of
(8.7), and let m be a median of F for Q ® P. Then, for each r > 0,

Q®P({F 2 m+r}) < 2¢77/16Hm+n)

and ,
QO®P({F <m—r}) <2e7m /16
In particular, ,
QA P({|IF-m| > r}) < qe7r /32
for0<r<m.

8.3 Subsequences, percolation, assignment

This section is devoted to applications of Theorem 4.6 to various questions in dis-
crete and combinatorial probability theory. These applications are due to M. Ta-
lagrand and are taken, mostly without proofs, from the memoir [Tal7] (see also
[MD2], [Ste]). While the results of this section all produce strong concentration
around some mean value, they do not control the respective size of the functionals
under study.

We first examine subsequences. Consider points z,. ..,y in [0, 1]. Denote by
L,(z,...,2,) the length of the longest increasing subsequence of z;,...,z,, that
is, the largest integer p such that we can find ¢; < --- <1, for whichz;; <--- < x;,,.
It is easy to see that when Uy, ...,U, are independent uniformly distributed over
[0,1], the random variable L,(Uy,...,U,) is distributed like the length of the

longest increasing subsequence of a random permutation of {1,...,n}. Concen-
tration properties for L, (Uy,...,U,) may be obtained as a simple consequence of
the convex hull approximation studied in Section 4.2.

For z = (z1,...,%,) € [0,1]", denote more simply L,(z) = Ln(x1,...,Zp).

Recall the convex hull approximation functional D from Section 4.2.
Lemma 8.11. For all s > 0 and z € [0, 1]",

8 > Ly (z) — D§(x)v/ Ln(x)

where A = {L, < s}. In particular,

u

vVs+u

a(z) 2

whenever Ly(z) > s+ u.

Proof. By definition, we can find a subset I of {1,...,n} of cardinality L,(x) such
that if 4,5 € I, i < j, then z; < z;. It follows from the definition of D4 that there

exists y € A such that
Card (J) < DG/ Ln(x)



160 8. SELECTED APPLICATIONS

where J = {i € I;y; # 2,}. Thus (2.),¢y\; is an increasing subsequence of y, and
since y € A, we have Card (I \ J) < s which is the first claim of the lemma. The
second claim immediately follows from the fact that the function u — (u — 3)/vu
increases for u > s. Lemma 8.11 is established. O

The following is the announced concentration property.

Theorem 8.12. Denote by m,, a median of L,, = L,(Uy,...,Uy,). For every r > 0,
P({Ln 2 mp +1}) < 267 /4mntn)

and ,
P({L,, <m, - r}) < 27" /4mn,
In particular, .
P({|Ln — mn| > 7}) < 4e7" /8mn
for0 <r<m,.
Proof. The first inequality is an immediate consequence of Theorem 4.6 combined

with the preceding lemma. To establish the second inequality, we use Lemma 8.11
with s =m,, — r, u =r, to see that

5(@) > \/%

whenever L, (z) > m,, (recall A= {L, < s} = {L, <my —r}). Hence

P({psz )25
On the other hand, by Theorem 4.6 again,

p({Pa2 \/— 7)) s ]P(A) e 4.

The required bound on P(4A) = P({L, < m, — r}) follows. The theorem is
proved. (]

‘We now present without proofs some further applications of the convex hull ap-
proximation referring to [Tal7] for details. We deal first with the travelling salesman
problem and the minimum spanning tree.

Given a finite subset F in the unit square [0, 1)? in R?, denote first by L(F)
the length of the shortest tour through F. We study the random variable L, =
L({U21,...,U,,}) where Uy,...,U, are independently uniformly distributed over
[0, 1]

Theorem 8.13. There is a numerical constant K > 0 such that for every r > 0,
P({|Ln — ma| > 7}) < Ke /K

where m,, is a median of L,,.
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The proof of Theorem 8.13 is only based on the following regularity property
of L(F). Denote by Cx, k > 1, the family of the 22 dyadic squares with vertices
(£127%,£927%), 0 < £1,£2 < 2*. Consider F C [0,1]%, C € Ck, G C C, and assume
that there is a point of F' within distance 2~%*2 of C. Then

L(F) < L(FUQG) < L(F) + K 27%/Card(G) (8.8)

for some numerical constant K > 0.

The random miminum spanning tree satisfies a similar concentration result. A
spanning tree of a finite subset F' C R? is a connected set that is a union of segments
each of which joins two points of F. Its length is the sum of the lengths of these
segments. We denote by L(F') the length of the shortest (minimum) spanning tree
of F. With respect to the travelling salesman functional, it may happen here that
L(F) is not monotone. We study again the random variable L, = L({Uy,...,U,})
where X3, ..., X, are independently uniformly distributed over [0, 1]%.

Theorem 8.14. There is a numerical constant K > 0 such that for every r > 0,
P({|Ln —mn| >7}) < Ke /X
where m,, is a median of L,,.

The regularity property of L used in this theorem is now the following. Con-
sider F C [0,1]? finite and C € Cy, k > 1. Assume that each C' € Ci_; that is
within distance 2755 of C meets F. Then, for any G C C,

|L(FUG) - L(F)| < K 27*/Card(G) (8.9)
for some numerical constant K > 0.

Let us deal next with first passage time in percolation theory. Let (V,&)
be a graph with vertices V' and edges £. On some probability space (2, 4, P), let
(Ye).cg be a family of non-negative independent and identically distributed random
variables. Y, represents the passage time through the edge e. Let T be a family of
(finite) subsets of £, and, for T € T, set Y7 = ) 1 Ye. If T' is made of contiguous
edges, Y7 represents the passage time through the path T. Set

Zr = gl Yo = Jif 2 X

and D = suprgy Card(T), and let m be a median of Z7.
Theorem 8.15. Assume that 0 < Y. < 1 almost surely. Then, for every r > 0,
P({|Zr —m|>r}) < 4e7T/4D,
In particular,
|[E(Zr) —m|<4vV7D and Var(Z7) < 16D.

Proof. Changing Y, into —Y,, we may apply Corollary 4.8. Assume that V is finite.
Define, for x = (xe), ¢,

F(z) = sup z Te = sup Z teZe
TeT eer teT eeV
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where 7 is the collection of all ¢ = (t.) ccv defined by

te = 1{e€T}, ee ‘/,

forT € 7. Sincesup, 5 ( X.cv t2) Y2 < /D, the conclusion follows from Corollary
4.8. O

When V is Z2 and € the edges connecting two adjacent points, and when
T = T, is the set of all self-avoiding paths connecting the origin to the point (0,7),
H. Kesten [Ke] showed that, when 0 < X < 1 almost surely and P({Y. = 0}) < 1
(percolation), one may reduce, in Z7, , to paths with length less than some multiple
of n. Together with this result, Theorem 8.15 indicates that for every r > 0,

2
P(lZT,, - mnl > 'I’) < Kexp(_%)

where m,, is a median of 7,,. This result strengthens the previous estimate by
H. Kesten [Ke] which was of the order of 7/Cy/n in the exponent and the proof of
which was based on martingale inequalities. The more delicate unbounded case is
investigated in [Tal7] by means of penalty theorems.

We close this section with the assignment problem. One basic problem in this
area is to study the infimum

n
An =inf Y U, 05

i=1

where the infimum is over all permutations o of {1,...,n} and the U; j's are n?
independent random variables with the uniform distribution on [0,1]. It is a re-
markable fact that E(A,) is bounded as n — 0o, and actually E(A,,) < 2 (see [Ste]
and the references therein).

M. Talagrand proved in [Tal7], again as an application of the convex hull ap-
proach of Section 4.2, that the standard deviation of A, is of the order of O(n~1/2)

up to logarithmic factors.

Theorem 8.16. Denote by m,, a median of A,. There is a numerical constant
K > 0 such that forn > 3 and r < y/logn,

Kr(logn)? 2
P({1e =l > T <2

while for r > +/logn,

Krilogn 2
({lAn Mal 2 Gogrvm )<2e :

We refer to [Tal7] for the proofs, and to [Ste], [MD?2] for further illustrations
in geometric and combinatorial probabilities.
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8.4 The spin glass free energy

This application concerns the limiting behavior of the spin glass free energy function
at high temperature.

For ¢ € {—1,+1}N, denote by (€:),en the coordinate functions that define, un-
der the uniform product measure, independent symmetric random variables taking
values 1. Each ¢; represents the spin of a particle i. Consider then interactions
9j> & < j, between spins. For some parameter 8 > 0 (that plays the role of the

inverse of the temperature), the family of Gibbs measures Zy'e=#H~, N > 2, on
{-1,+1}", with Hamiltonian

1
HN =HN(.'D,€) = —-—— Z eisjgij
VN 1<i<j<N
describe the behavior of the system with size N (at temperature %). The normal-
ization factor Zy, N > 2, the so-called partition function, is defined by

2}\/ = Z e PHN (),
e€{—1,+1}VN

We will actually work with Zy = 2=N Zy and use to describe Zy the probabilistic
representation

ZN = Zf, =E, (exp(\/—ﬁﬁ Z siejgij))’

1<i<j<N

where E. is integration with respect to the &;s.

In the model we study, the interactions g;; are random and the g;;’s will be
assumed independent with common standard Gaussian distribution.

Set Fiy = log Zn, which defines the spin glass free energy (up to normalization).

Theorem 8.17. Forevery 0 < 8 < 1,

almost surely.

The proof is based on concentration of Gaussian distribution together with the
so-called second moment method, or Paley-Zygmund inequality.
Proof. We may think of Fi as function

B
Fn(z) =logE. (exp(— Z €i€i%ij | )y = (Tij)1<ici<no
VN 1<i<j<N Ss
on R", n = N(N — 1)/2, equipped with the canonical Gaussian measure y = 4".
We write P and E for y and [dy. It is easily seen that ||Fn||;, < 8v/(N —1)/2.
Therefore, by (2.35) for example, for every r > 0,

P({|Fv — E(Fy)| > r}) < 2e™7/8*(N-1) (8.10)
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Hence, by the Borel-Cantelli lemma, for any 8 > 0,

. |Fn  E(Fn)| _
Ra- A A

almost surely. It therefore suffices to show that

. E(Fn) _ 2
NN S T

for 0 < B < 1. By Jensen’s inequality, for every N > 2,
ﬂz(N 1)

E(Fn) = E(log Zy) < 1ogE(ZN) = (8.11)

We have thus to prove that E(Fy) is actually of this order. To this task we use
again the concentration result (8.10) together with the so-called second moment
method.

Lemma 8.18. For every 0 < # < 1 and every N,
E(Z}) < K(B) e N=V"% = K(B) (E(Zn))*,
with 1

K(B) = T

Proof. By Fubini’s theorem, denoting by (7),cn & sequence of independent symmet-
ric Bernoulli random variables, independent of both sequences (&;);cy and (gi;)

E(Z%) = EE.E. (exp (\/_ Z(e,e, +€f ej)g,,))

4,jEN?

i<j
=E.E | exp s E(e-e- +elel)?) ).
gvE 2N -~ 1<) (g}
1<J
Further,
E(e,-sj +eie;)? =N(N-1)+ 2Zs,~eje§e;
i<j i<j
2
=N(N-2)+ (Zeieg) :
Now 21—1 &; has the same distribution as Z,_l &;. It follows therefore from the
preceding that

wy <o (oo (B (5))

If g is a standard normal variable,

o (5 (£0)) (o (4(5)
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so that, by Fubini’s theorem again,

E<ew<f;<ia>2>>=EEcoshN<7%g>>

=1
B’g’

< it

<20 (2F)

_ 1

V1-p2

where we used that coshu < e~*"/2, Together with (8.11), the proof of the lemma
is complete. a

We turn back to the proof of the theorem. We make use of the classical Paley-
Zygmund inequality

P((zn > jEzw)) > G (5.12)

For a proof, simply note that, for every 0 < 6 < 1,
E(Zn) S E(Zn L(zy206(zx)}) +9E(ZN),

so that, by the Cauchy-Schwarz inequality,
. 1/2
(1-0)E(Zy) < (E(Z3)P({Zn 2 0E(Zn)}))

Choose then 6 = 1.
It thus follows from (8.12) and Lemma 8.18 that

P({2n 2 $EEW)) 2 g

Assume first that r = log(%E(ZN)) —E(Fn) > 0. Then, by (8.10) applied to this r,

< ]P({log Zn >log(} E(ZN))})

<P({Fy > E(Fn)+7})
S 2e_rz/ﬁ2(N_ 1)

4K (ﬂ)

so that

r < BVN —1/log 8K ().
Hence, by (8.11) and the preceding, in any case,
2(N —
ﬂ—-(l\;—l) > E(Fy)
> log (3 E(Zn)) — BVN — 11/10g 8K (B)
BA(N 1)
2——F- log2 — BVN — 14/log 8K ().
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Hence E(Fy)/N — (?/4 as N — oo and Theorem 8.17 follows. a

It should be noted that the first part of the proof of Theorem 8.17 indicates
that for any 8 > 0,
ﬂ2
0< h}lvn jgop N < — vy
almost surely. We have seen in Theorem 8.17 that the upper bound %2 is actually
accurate for 0 < § < 1. It may be shown that this is still the case for 8 = 1, but
the low temperature regime 3 > 1 is of a much higher difficulty. Only few rigorous
results are known, and challenging replicas conjectures of the physicists have still
to be proved [Tal12], [Tall3].
Even in the high temperature regime 0 < 8 < 1 for which Theorem 8.17 is
available, a number of more precise bounds may be analyzed. For example, the
proof of Theorem 8.17 displays the inequality

2(N —
p({lmv- 220 2 v .

+ BVN —14/log 8K(B) + logZ}) <2e"

for r > 0. The following refines upon (8.13).

Theorem 8.19. For each 3 < 1, there is a constant K'(3) > 0 such that for each
N and eachr >0,

p({Fv < EEZD 1Y) < g e,

Note that by Chebyschev’s inequality and Lemma 8.18, for every s > 0,

P({Zy > sE(Zn)}) < K(ﬁ)

Hence, since log E(Zx) = $%(N —1)/4, for every r > 0,

P({Fy > !f(L[i) + r}) <K(B)e?. (8.14)

Proof of Theorem 8.19. It is an important observation to note that Fiy = log Zn
is convex (as a function on R", n = N(N — 1)/2). The idea is then to combine
Proposition 1.6 with the following analogue of the second moment method. Indeed,

we have, for every N,
E(VZn[?) < K1(B)E(Zn)? (8.15)

for some constant K () > 0 only depending on (. Indeed, using the same notation
as in the proof of Lemma 8.18,

IVZn|? = —]Es e (Z(s,e,s €}) exp (\/_ Z(e,e, + el )g,,))

<j i<j

E;/: Ee ((Ze,&: ) exp (\/_ Z(s,s, + sgs;)gij)) .

<J



8.5 CONCENTRATION OF RANDOM MATRICES 167

Now u < ¢* for cvery u € R. Hence, arguing exactly as in the proof of Leinmua 8.18,

N 2
sty oo on (P20

=1
< (lseﬁ*(N—l)n 1

V1-82(1+96)

provided that 3%(146) < 1. It then suffices to appropriately choose § > 0 depending
on (3 so that (8.15) holds.
For0<@<1land L >0,

P({Zn 26E(2Zy),|VZN| < LZN})
>P({Zy > 0E(2ZN),|VZN| < LOE(ZN)})
> P({Zn > 0E(ZN)}) - B({|VZn| > LOE(ZN)})

S (1-90)2  Ki(B)
=K@ Do

where we have used the Paley-Zygmund inequality (8.12) and Lemma 8.18, as well
as Chebyshev’s inequality and (8.15) in the last step. Choose now 6 = 1 and
L? = 32K (B)K1(B) so that

P({Zn > 1 E(2n),IVZN| < VBK(B)K:(B)ZN }) 2

In terms of Fy = log Zn,

({FN > log (3 E(Zn)), |[VFn| < ‘/W}) = 8K(ﬂ) '

We then make use of the deviation inequality of Proposition 1.6 for the convex
function F with respect to the Gaussian measure v on R™ to get that for every
r20,

p({FN <O 102 /RR@RB)(r + 2108 SK;@)}) corr

The conclusion of Theorem 8.19 immediately follows. a

- 8K(ﬁ)'

8.5 Concentration of random matrices

Let M™ = (M} be an n x n real symmetric matrix. We are interested
4j/1<4,5<n

here in the case the entries M, of M™ are real-valued random variables on some
probability space (€2, A, P), and we study the concentration properties of functionals
of the eigenvalues A;,...,A, of M™. The motivation for such investigation comes
from Wigner’s theorem (cf. e.g. [Me], [Hi-P1]) asserting that whenever the random
variables M}, 1 < i< j £<n, are independent with finite moments and ]E( M) =0,
E((M7)?) = £,1 < i < j < n, then the empirical distribution + 37", 6, converges

1—1
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almost surely towards the semicircular law with density (27)~'v4 — 22 on [-2, +2].
The concentration properties presented here are milder results, which, however,
hold for any fixed n. Moreover, with respect to the exponential large deviation
bounds (with rate n2) on Wigner’s limit (cf. [BA-G], [Hi-P2]), the results here
concern rather general families of underlying distributions.

The first observation allows simple use of the contraction property. Denote by
M?™ the real n x n matrices, and by M? its symmetric part. Each element M of
M? has a unique list of eigenvalues A = A(M) = (Ay,...,A,) listed in increasing
order according to multiplicity in the simplex

S"={M< <A ERi=1,...,n}.
Equip M7 with the Hilbert-Schmidt norm

n
IMI2=Te(MM) = S M
4,J=1

and 8™ with the Euclidean norm |A| = (X7, ,\?)1/ 2

a classical result (cf. e.g. [H-J], [Si]).

Proposition 8.20. The map ¢ : M7 — S™ which associates to each real symmet-
ric matrix its ordered list of eigenvalues is 1-Lipschitz.

. The following statement is

The following is then a direct consequence of the contraction principle (Propo-
sition 1.2) and the concentration inequalities for Lipschitz functions. We use a
probabilistic formulation. If F is a function on S™, set F= Fopon M?. A typical
example is given by

FM) =T f(M) =) f(N) (8.16)

=1

for some function f: R — R.

Corollary 8.21. Let M be a symmetric random matrix, and denote by P the
distribution of its entries M;j, 1 < i < j <n, on M7}. Denote as usual by ap the
concentration function of P. For any 1-Lipschitz function F : S® — R and any
r>0,

]P({|ﬁ(M) - ml > r}) < 2ap(r)
where m is a median of F(M).

Under appropriate integrability properties, the same inequality holds with the
mean replaced by the median by the results of Section 1.3.

Assume for example, as in Wigner’s theorem, that the M;;’s are independent
centered real Gaussian variables with variance % We then get from Corollary 8.21
that if F' is 1-Lipschitz, for any r > 0,

P({|F(M™) —m]| 2 7}) <2677/

where m is either the mean or a median of f‘(M ). In particular, if f: R —» R is
1-Lipschitz,
P({|2 T £(0) - m| 2 7}) <2672, 130,
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Another example of a Lipschitz function is given by
F(M) = 1??_&351 A=A (8.17)
for which we get that
P({| max A —m|27}) < 2¢™/2, 20,
where m is either the mean or the median of max;<,<n A;. As for the longest
increasing subsequence however, much more precise fluctuation results are available
in this case [So].

Similarly, we may consider the case where the entries M;;’s of M € M7 are
independent bounded random variables for which the results of Chapter 4 provide a
number of concentration results for convex functionals. To this task, the following
classical result (cf. [Davi], [H-J) is of use. A function F : R® — R is said to be
symmetric if it is invariant under permutations.

Proposition 8.22. Let F : R — R be convex and symmetric. Then F = Fo %)
on M? is a (real orthogonally invariant) convex matrix function.

The next corollary, consequence of Corollary 4.10, is then the analogue of
Corollary 8.21. Note that if f : R — R is convex, then Proposition 8.22 applies to
Tr f(M) as defined in (8.16) as well as to max;<i<n As of (8.17).

Corollary 8.23. Let M be a symmetric random matrix, and assume the entries
M;j, 1 < i < j < n, are independent random variables bounded (by 1). Then, for
any convex symmetric 1-Lipschitz function F : S® — R, and any r > 0,

P({|F(M) - m| 2 }) <4e7"/4
where m is a median off(M).

Complex entries are treated similarly. The structure of the arguments is suffi-
ciently general to cover in the same way symmetric inhomogeneous matrices with
entries aijMi’;- where the a;; are fixed non-random coefficients. This provides con-
centration for a number of families of random matrices including diluted, band or
Wishart matrices. We refer to [G-Zei] for details.

An interesting by-product of Proposition 8.22 is that whenever U : R® — R is
symmetric and strictly convex in the sense that for some ¢ > 0, HessU(z) > cId
uniformly in 2 € R", then the probability measure 1 on M? defined by

du(M) = %e-ff(M YdM (8.18)

(where dM is Lebesgue measure on M?) is also strictly convex in the same sense.
In particular, it satisfies the Gaussian like isoperimetric inequality of Theorem 2.7
and thus has normal concentration independently of the dimension n. By Theo-
rem 5.2, the measure p also satisfies a logarithmic Sobolev inequality. While in
the Gaussian case U(z) = |z|?, the preceding distribution x on M? may be rep-
resented by a Wigner matrix with independent Gaussian entries, a similar simple
description of the ensemble in terms of the matrix entries should not be expected
in the general case, the entries being possibly dependent as random variables. For
p-convex potentials, p > 2, see [B12].
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Notes and Remarks

The topics selected in this chapter only reflect a few of the applications of the
concentration of measurec phenomenon. Geometric and topological applications
were already described in Chapter 3, together with the historical application to
Euclidean sections of convex bodies. Applications to sums of independent random
vectors and supremum of empirical processes are the subject of Chapter 7.

Concentration for harmonic measures as described in the first section is taken
from the work [S-S2] by G. Schechtman and M. Schmuckenschléger, to which the
reader is referred for further details and alternative, more analytic, proofs, in partic-
ular of Theorem 8.5. Recently, F. Barthe [Bar2] was able to show that the harmonic
measures o7 satisfy a Poincaré inequality with a uniform constant of the order of
% thus recovering exponential concentration from Section 3.1. The corresponding
conclusion for the logarithmic Sobolev inequality is so far open.

Concentration for independent permutations started with the note [Maul] by
B. Maurey based on the martingale method. The question of the convex envelope
is addressed in [Tal7]. The extension and result presented in Section 8.2 are taken
from the recent contribution [MD3] by C. McDiarmid motivated by randomized
methods for graph coloring (cf. [M-R]).

The memoir [Tal7] by M. Talagrand contains a number of applications to dis-
crete and geometric probabilities from which the few topics presented in Section 8.3
are taken. Complete expositions in the framework of probability theory for algo-
rithmic discrete mathematics and combinatorial optimization are the notes [MD2]
by C. McDiarmid and [Ste] by M. Steele. For sharp constants in Theorem 8.12
via the entropic method, see [Bo-L-M]. That concentration methods do not provide
tight results for the longest increasing subsequence problem is observed in [Deu-Z].
Far reaching fluctuation results on the distribution of the longest increasing subse-
quence have been obtained by combinatorial and analytic methods in [B-D-J].

The application of concentration for Gaussian measures to the spin glass free
energy is due to M. Talagrand [Tal7], [Tall2], [Tall3], from which the results of
Section 8.4 are taken. Theorem 8.17 goes back to [A-L-R] with a proof based on
moment expansions (see also [C-N] for a stochastic calculus proof).

A general introduction to random matrices is the reference [Me]. Concentration
of the spectral measure of random matrices was investigated recently by A. Guion-
net and O. Zeitouni in [G-Zei] for the trace functional, and by G. Blower [BI2] for
measures with p-convex potentials. Concentration in free probability is alluded to
in [V-D-N].
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