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ON A CONJECTURAL SYMMETRIC VERSION OF
EHRHARD’S INEQUALITY

GALYNA V. LIVSHYTS

ABSTRACT. We formulate a plausible conjecture for the optimal Ehrhard-type
inequality for convex symmetric sets with respect to the Gaussian measure.

2
Namely, letting Ji_1(s) = fos t*=1e='5 dt and ck—1 = Jp—1(+00), we conjec-
ture that the function F : [0,1] — R, given by

n
F(a) = Z laem, - (Brdy 'y (ck—1a) + ax)
k=1
(with an appropriate choice of a decomposition [0,1] = U; E; and coefficients
a;, Bi) satisfies, for all symmetric convex sets K and L, and any X € [0, 1],

F(y(AK + (1 =A)L)) 2 AF (v(K)) + (1 = M) F (y(L)) -

We explain that this conjecture is “the most optimistic possible”, and is equiv-
alent to the fact that for any symmetric convex set K, its Gaussian concav-
ity power ps(K,7y) is greater than or equal to 105(1‘%B£c x R"=F +), for some
k € {1,...,n}. We call the sets RB§ x R * round k-cylinders; they also
appear as the conjectured Gaussian isoperimetric minimizers for symmetric
sets, see Heilman [Amer. J. Math. 143 (2021), pp. 53-94].

In this manuscript, we make progress towards this question, and show that
for any symmetric convex set K in R"™,
1

K’ > T w9
ps(K,7v) > n—FEX2

su <2T5(K) — Var(F)) +
FeL2(K,y)NLip(K): [ F=1

where Tf(K) is the F'—torsional rigidity of K with respect to the Gaussian
measure. Moreover, the equality holds if and only if K = RB;C x R~k for
some R>0 and k=1,...,n. As a consequence, we get

ps(K,7) > QE|IX|%, E| XI5, E| X%, (X)),

where @Q is a certain rational function of degree 2, the expectation is taken
with respect to the restriction of the Gaussian measure onto K, || - ||k is the
Minkowski functional of K, and r(K) is the in-radius of K. The result follows
via a combination of some novel estimates, the L2 method (previously studied
by several authors, notably Kolesnikov and Milman [J. Geom. Anal. 27 (2017),
pp. 1680-1702; Amer. J. Math. 140 (2018), pp. 1147-1185; Geometric aspects
of functional analysis, Springer, Cham, 2017; Mem. Amer. Math. Soc. 277
(2022), v+78 pp.], Kolesnikov and the author [Adv. Math. 384 (2021), 23 pp.],
Hosle, Kolesnikov, and the author [J. Geom. Anal. 31 (2021), pp. 5799-5836],
Colesanti [Commun. Contemp. Math. 10 (2008), pp. 765-772], Colesanti, the
author, and Marsiglietti [J. Funct. Anal. 273 (2017), pp. 1120-1139], Eskenazis
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5028 GALYNA V. LIVSHYTS

and Moschidis [J. Funct. Anal. 280 (2021), 19 pp.]), and the analysis of the
Gaussian torsional rigidity.

As an auxiliary result on the way to the equality case characterization, we
characterize the equality cases in the “convex set version” of the Brascamp-
Lieb inequality, and moreover, obtain a quantitative stability version in the
case of the standard Gaussian measure; this may be of independent inter-
est. All the equality case characterizations rely on the careful analysis of the
smooth case, the stability versions via trace theory, and local approximation
arguments.

In addition, we provide a non-sharp estimate for a function F' whose com-
position with v(K) is concave in the Minkowski sense for all symmetric convex

sets.
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1. INTRODUCTION

Consider the standard Gaussian measure 7 on the n-dimensional Euclidean space

z|2
R™, that is, the measure with density dy(x) = ﬁe’%. We shall use notation

d(x) e‘gds,

1
V2r /—oo
for the cumulative distribution function (cdf from now on) of the 1-dimensional
Gaussian measure.
One of the beautiful and useful geometric properties of the Gaussian measure is
the Ehrhard inequality [37], [38], extended by Borell [16] to general sets: for a pair
of closed Borel-measurable sets K and L and for A € [0, 1],

(1) @ (OK+ (1= ML) > A8 (1K) + (1 - M@ (3(L)).

See also Bobkov [10] for a celebrated related inequality, as well as Latata [65], van
Handel [85], Shenfeld [47] (for the equality cases), Neeman, Paouris [80], Ivanisvili
[54], Paouris, Valettas [82] for alternative proofs, generalizations, applications, and
further discussions.

The Gaussian isoperimetric inequality, proved by Borell [14] and Sudakov-Tsirel-
son [86], states that for every a € [0,1], the half-space H, with v(H,) = a has the
smallest Gaussian perimeter among all measurable sets in R™ of Gaussian measure
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SYMMETRIC VERSION OF EHRHARD’S INEQUALITY 5029

a. Tt is well-known that the Ehrhard inequality implies the Gaussian isoperimetric
inequality (see e.g. Latala [66] or Section 3.3).

The analogue of the isoperimetric problem for the Gaussian measure in the case
of symmetric sets was asked by Barthe [3] and O’Donnelll [81], conjectured by
Morgan and studied by Heilman [50]: it is believed that for every a € [0,1] there
is k € {1,...,n} such that for every Borel-measurable set K with v(K) = a, one
has either 7 (0K) > ~1(9Ck(a)) or y7(OK) > v (0Ck(1 — a)), where Ck(a) =
RBY x R"™F is a round k-cylinder such that v(Cy(a)) = a. Here B stands for the
k—dimensional Euclidean ball. See Heilman [50], [51] for more details, and partial
progress on this question. Barchiesi and Julin [5] showed that when v(K) € [a, 1]
for a sufficiently large a@ > 0, one has v (9K) > 77 (9Ci(a)); in other words,
the Gaussian perimeter is minimized on symmetric strips whenever the Gaussian
measure of a set is sufficiently large.

One might wonder what is an “optimal” function F : [0,1] — R, for which the
inequality

(2) F(y(AK + (1 =ML)) 2 AF ((K)) + (1 = ) F (y(L))

holds for all symmetric convex sets K and L. One should be able to improve upon
F = &~ ! since the Ehrhard inequality is never sharp for symmetric sets [47] unless
they coincide. An initial naive guess may be that ' = ¢! could work, where
o(t) = \/% ff . e*%ds, — “the symmetric version” of the Gaussian cdf. However, it
was pointed to the author by Liran Rotem (after a discussion) a few years ago that
a numerical computation shows that this naive conjecture fails. Later, the author
has discussed this with several other experts and learned that others had also done
a similar simulation, reaching the same conclusion. In fact, one may notice that
F = o7 certainly fails (2) on the entire [0, 1], because if it didn’t, that would imply
that the strips are Gaussian isoperimetric minimizers among symmetric convex sets
of any measure (more details of this implication shall be discussed in Section 3),
and this is not the case.

A less naive attempt to put forward a conjecture for an F' satisfying (2) could
be

(3) F(a) = Z Loer, - (Ji 4 (co—1a) + ax),
k=1

where T}, is the sub-interval of [0, 1] where the surface area of the round k-cylinder
C(a) is minimal (over all choices of k). Here

R - R
Jp-1(R) =/ s*te" 7 ds =/ gr—1(s)ds,
0 0

ck—1 = Jr—1(400), and ay, are chosen in such a way that F is continuous (and then
automatically continuously differentiable, due to the properties of the special func-
tions involved). Note the geometric meaning of the function J; '| (ck—1a): it is the
radius of the round k-cylinder of measure a, or in other words, ~y (J,;_ll(ck,la)BéC X
R"~*) = a. However, unfortunately, this function does not satisfy (2) for symmet-
ric convex sets, as shall be shown in Section 3.

On the bright side, one may explicitly conjecture “the optimal” plausible function
satisfying (2), which is somewhat similar to (3).
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5030 GALYNA V. LIVSHYTS

Conjecture 1. With the above notation for c,, gp, Jp, the function

a t B _k_’_l_’_J*l B 2
F(a):/ exp / min k-1 — koa(Cko18)7) ds | dt
0 Co F=1sem gr o Jp_ 1 (ck—18)

satisfies (2) for all symmetric convex sets. Here the choice of Cy € (0,1) is arbi-

trary.

Equivalently, there exists a collection of disjoint sets Ey, C [0,1], k = 1,...,n,
such that [0,1] = UY_, Ey, and there exist coefficients oy, By, € R, such that the
function

F(a) =Y lacr, - (Brdyty (ck-10) + ax)
k=1
satisfies (2) for all symmetric convex sets, and is of class C* and increasing.
Moreover, the equality in (2) occurs if and only if there exists a k € {1,...,n}
such that K = Ci(a1) and L = Ci(az), for some ay,a1 € Ej.

The fact that the expressions above are equivalent shall be explained in Section 3.

We believe that Conjecture 1 is indeed plausible; we shall also explain in Section
3 that this conjecture is, in a sense, “the most optimistic possible”, and, of course,
is stronger than the Ehrhard inequality.

Remark 1.1. The sets Ejy in Conjecture 1 are such that for a € Ej, the function

!/
(log ﬁ(a)) is minimal among all k, where we denote si(a) = v (0Ck(a)). It is
worth emphasizing that the sets Ej are not the same as the intervals I (which

were defined so that for each a € I, the function si(a) is minimal, among all k).

We shall now move to discussing how we managed to guess Conjecture 1, and
state progress towards it. For a convex set K and a measure i, we define

ps (K ) == lim sup {p: VL e K p((1 —e)K +eL)” = (1 — e)u(K)” + epu(L)"} .

Here K° stands for the set of symmetric convex sets. We shall focus on the case
when p is the standard Gaussian measure y. We make the following

Conjecture 2. Pick a € [0,1] and suppose K is a symmetric conver set with
v(K) = a. Then
ps(K,7) 2 min py(Ci(a), ),

with equality if and only if K = Cx(a) for some (appropriate) k = 1,...,n (recall
that we use notation Cy,(a) for round k-cylinders RBY x R"™* of measure a).

In Section 3, we shall see that
Proposition 1.2. Conjecture 1 and Conjecture 2 are equivalent.

In view of Proposition 1.2, it is of interest to study lower estimates for p, (K, 7).
The main result of this paper is the sharp estimate stated below.
For a convex domain K in R™, and a Lipschitz function F': K — R, define the
F—Gaussian torsional rigidity by
2
F (J Fv)
jﬂ’,y (K) = sup T
vEWL2(K,y): v|grg =0 f| U‘
In Section 5 we discuss this object in more detail; it appears to be an important
tool, relevant for the questions which we study here.
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SYMMETRIC VERSION OF EHRHARD’S INEQUALITY 5031

Theorem A. For any symmetric convexr set K in R",

1
ps(K,7) > sup 2TF(K) — Var(F)) + ———5.
FelL?(Ky)NLip(K): [ F=1 ( K ) n—EX?
Moreover, the equality holds if and only if K = RB5 x R"=* for some R > 0 and
k=1,...,n.

Here E and Var stand for the expectation and the variance with respect to the
restriction of the standard Gaussian measure onto K.

As a corollary, we will deduce (see Section 6 for the precise formulation):

Corollary 1.3. For any symmetric convex set K in R",
ps(K,7) > Q(EIX | E|I X %, B X%, r(K)),

where @ is a certain rational function of degree 2, the expectation is taken with
respect to the restriction of the Gaussian measure onto K, and r(K) is the in-
radius of K (that is, the radius of the largest ball contained in K ).

Moreover, the equality holds if and only if K = RBY x R"™* for some R > 0
and k=1,...,n.

The key feature of Theorem A is the equality case characterization. To further
emphasize it, we outline separately the exact value of ps(K,~) for the case when
K is a round k—cylinder.

Proposition 1.4 (Case of cylinders). When K = RBE x R" ™% with v(K) = a,
for some a € [0,1], and for k=1,...,n, we have
cp—ra(k —1— J,;_ll(ck,la)z)

D (Ka ’Y) =1- —
° 9k OJk_ll(Ck—la)

There is nothing special in searching for F in the form F(a) = a?(®) for the
function F from (2), of course. In Section 3, we shall see some other equivalent
formulations of Conjecture 1.

Most of this manuscript is dedicated to proving Theorem A. In addition to sev-
eral novel estimates and ideas, our method is based on the reduction of the ques-
tion to infinitesimal version, previously explored by Colesanti, Hug, Saorin-Gémez
[25], [26], [27], Livshyts, Marsiglietti [29], [30], and on the L2 method, studied by
Kolesnikov, Milman [57], [58], [59], [60] (these works include an important advance-
ment — the new proof of the Brunn-Minkowski inequality via the L2-method), L
[61], [62], Hosle [53], Milman [77]. Some of the estimates also involve optimiz-
ing quadratic inequalities, see a remarkable work of Eskenazis, Moschidis [39], or
Remark 2.2 from Hosle, Kolesnikov, L [53]. Another key component of the proof
involves the sharp lower estimate for the Gaussian torsional rigidity (more details
in Section 5). The equality case characterization is done via careful analysis of the
smooth case in several inequalities, several qualitative stability estimates obtained
via the trace inequalities for convex sets (see Subsection 2.4), and delicate approxi-
mation arguments. The stability version for the torsional energy lower bound from
Section 6 may be of independent interest.

In addition, one of the steps on the way to the equality case characterization
in Theorem A is the stability in the “convex set version” of the Brascamp-Lieb
inequality (Theorem 4.1 in [18]): this celebrated inequality states that for any
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5032 GALYNA V. LIVSHYTS

convex set K in R", any locally Lipschitz function f € L?(R™), and any strictly
convex C? function V : R™ — R, letting du(x) = e~V (*)dz, we have

u(K) /K Frdp— ( /K fd/t>2§u(K) /K (V2V)719 1,V ) dp.

In Section 4, we will show

Theorem 1.5 (Equality case characterization in the “convex set version of” the
Brascamp-Lieb inequality, and the quantitative stability in the Gaussian case). We
state two results:

(1) Let p be a log-concave measure on R™ with C? positive density e~V and

suppose V2V > 0. Then for any conver set K and any function f €
WL2(K) N CYHK), we have, as per Brascamp and Lieb [18],

s [ - ( /| fdu)2<u(K) (V)99

Moreover, the equality occurs if one of the two things happens:
o f=C for some constant C' € R;
o there exists a rotation U such that
(a) UK = L x R"™% for some k = 1,...,n and a k—dimensional
convex set L;
(b) foU = (VV,0)+C, for some vector § € R"~* and some constant
CeR.
(2) Moreover, if u =~ (the standard Gaussian measure), and a conver set K
contains rBY , then assuming that for e > 0,

A(K) /K fry - ( /K fdv)Q > (K) /K (V2V)LV L,V f)dy — e,

we conclude that there exists a vector @ € R™ (possibly zero), which depends
only on K and f, such that

i f3K<9anw>2d'y@K < @;

o I = (@,0) = 25 fie Fdllis (s < VAE) (Ve + /70).

A related question was posed by Brandolini, Chiacchio, Henrot, Trombetti [§].
See Section 5 for the history and important past results in the case of the Gaussian
measure. Part (2) of Theorem 1.5 will be used directly in the proof of Theorem A.
The quantitative stability works especially well in the Gaussian case thanks to nicer
trace-type estimates for convex sets (see Subsection 2.4 and particularly Theorem
2.9). In Section 4 we will also deduce stability for general log-concave measures, but
it is weaker in general, comparing to the case of the standard Gaussian measure.

Next, we will show an estimate somewhat weaker than Conjecture 1.
Theorem 1.6. The function

a t —1 2
e (s) 1 1
Fla) = + ——|ds|dt
(a) /0 eXP </Co ( 4e2n2s  ps— %Jnﬂ ) J,:_ll(cn_ls) s

Cn
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SYMMETRIC VERSION OF EHRHARD’S INEQUALITY 5033

satisfies
F(y(AK + (1 =X)L)) =2 AF (v(K)) + (1 = N F (v(L)),
for all convex symmetric sets K and L and every A € [0,1].

As a corollary of Theorem 1.6 we will show Proposition 3.22 — a Gaussian version
of Minkowski’s first inequality: for any pair of symmetric convex sets K and L,

EX?

V(K 4+ tL) |i=0 > (1 — T) W(K)I*WV(L)W,

where the expected value is taken with respect to the restriction of the Gaussian
measure y onto K.

In Section 2 we discuss preliminaries from PDE, Sobolev space theory, rear-
rangements, asymptotic analysis, and other relevant topics; notably, in Subsection
2.4 we will derive useful trace inequalities for convex sets. In Section 3 we discuss
Conjecture 1, its isoperimetric implications and relation to the S-inequality [67],
connections to Conjecture 2, prove Proposition 1.4, survey results of Kolesnikov
and Milman [57] regarding the L2 estimates, and perform other preparations. In
Section 4 we prove Theorem 1.5 (the equality case characterization of the Brascamp-
Lieb inequality and the universal stability in the Gaussian case). In Section 5 we
discuss energy minimization for the standard Gaussian measure, explore various
bounds and properties of torsional rigidity. In Section 6 we prove Theorem A,
Corollary 1.3 as well as Theorem 1.6 and some of its consequences.

2. PRELIMINARIES, AND SOME NEW TRACE ESTIMATES FOR CONVEX SETS

2.1. The Brascamp-Lieb inequality. Given a measure g on R” and p > 0,
we shall consider LP(u, K), the space of functions g such that fK lglPdu < oc.
Recall that the Brascamp-Lieb inequality says that for any locally Lipschitz function
f € L?(u, R™) and any convex function V : R — R, we have

() [ - ( I fdu)2 < [ (V) an

where du(z) = e~V (®)dz. Note that the integral on the right hand side makes sense
in the almost everywhere sense. The function e~V is called log-concave when V is
convex. See Brascamp, Lieb [18], or e.g. Bobkov, Ledoux [12].

Recall that a set K is called convex if together with every pair of points it
contains the interval connecting them, and recall that the characteristic function of
a convex set is log-concave. As a consequence of (4), for any convex body K,

6) ) [ P ( / fdu)2§u(K) J AV fa

In the case of the standard Gaussian measure -y, this becomes, for any convex set

(6) W(K)/Kfzdv— (/K fdv)2 SW’(K)/K|Vf|2d7~

Furthermore, Cordero-Erasquin, Fradelizi and Maurey showed [31] that for sym-
metric convex sets and even f,

@ ) [ - ([ fd7>2§%7(K) | vt
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5034 GALYNA V. LIVSHYTS

2.2. Symmetrizations and Ehrhard’s principle. Let us recall Ehrhard’s re-
arrangement [37], the Gaussian analogue of the radial rearrangement. For a mea-
surable set K, denote by Hx (sometimes also denoted K*) the left half-space of
the Gaussian measure equal to v(K). Namely,

Hg ={z € R": z; < &~ ((K))},

Y A
q)(t) = E/ e 2ds.

Next, for a measurable function u : R™ — R, consider its rearrangement u* to be
the function whose level sets are half-spaces, and have the same Gaussian measures
as the level sets of u. Namely, u*(x) = t whenever ®(z1) = v({u < t}). In other
words, for all t € R,

where

{u* <t} = H{ugt}-

The Lebesgue analogue of Ehrhard’s symmetrization, called Schwartz (radial) re-
arrangement, is an indispensable tool in PDE; see, for instance Burchard [21], Lieb,
Loss [69], Kesavan [55], or Vézquez [88]; see also Carlen, Kerce [23] for a nice dis-
cussion related to Ehrhard’s symmetrization; see also Bogachev [13].

Let us recall Ehrhard’s principle, which follows from the Gaussian isoperimetric
inequality (for the proof, see, e.g. (1.11) in Carlen, Kerce [23] or Ehrhard [37].) It
is the Gaussian analogue of the Polya-Szegt principle [83].

Lemma 2.1 (Ehrhard’s principle). Let K be a Borel measurable set in R™ and let
Hy be the left half-space of the same Gaussian measure as K. Let u: K — R be a
locally Lipschitz function and let u* be its Ehrhard symmetral. Then for any convex
increasing function ¢ : RT™ — RT we have

/K (I Vul)dy > /H (v

Remark 2.2. The case when ¢(t) = |¢| is particularly straight-forward, so we outline
it for the reader’s convenience. By the co-area formula,

/ |Vu|dy :/'y+(8{u < t})dt.
K R
By the Gaussian isoperimetric inequality [86], [14],

YT (O{u < t})dt >y (0{u* < t})dt,

and thus, fK |Vul|dy is greater than or equal to fK |Vu*|dy. The general statement
also follows from this idea, but with a cleverer use of convexity, see [23].

2.3. Some background from Sobolev space theory. Consider an absolutely
continuous measure p on R™ with a locally-Lipschitz density e~V (*). We shall
mostly consider the case when p is log-concave, and V is a twice-differentiable
convex function. We call V' a potential of u. By CP(2) denote the space of p
times differentiable functions on a domain €2, whose p-th partial derivatives are
continuous. By Lip(K) denote the class of locally Lipschitz functions on K.
Given a convex set K in R", for a point z € 0K, we denote by n, the outward
unit normal at x; the vector-field n, is uniquely defined almost everywhere on
OK. We say that K is of class C? if its boundary is locally twice differentiable;
in this case, n, is well-defined for all € K. For a C? convex set, consider the

second fundamental form of K to be the matrix II = d;;w (with a “plus” because
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SYMMETRIC VERSION OF EHRHARD’S INEQUALITY 5035

the normal is outer) acting on the tangent space at . The Gauss curvature at x
is det(II) and the mean curvature is ¢r(II). Given a measure p with potential V,
define the p—associated mean curvature

H, =tr(II) — (VV,ng).

We say that K is strictly convex if II is non-singular everywhere on K. We say
that K is uniformly strictly convex if det(II) > ¢ > 0 for some ¢ > 0.
Associated with u, consider the operator L : C?(R™) — L?(u, R™),

Lu = Au— (Vu,VV).

The operator Lu satisfies the following integration by parts identity whenever it
makes sense (as follows immediately from the classical Divergence theorem):

/vLud,u:—/ <Vv,Vu>du+/ v(Vu,ng)dusr -
K K oK

Here by pox we mean the measure e~V ®)dH, i (z), where H,,_; is the (n — 1)-
dimensional Hausdorff measure. The term (Vu,n,) is called the normal derivative
of w.

Fix a function u € L(u, K). We say that w; is a weak i-the partial derivative of
u, and use notation w; = 68_;7 if for every v € C1(K) with v|sx = 0, we have the
following integration by parts identity

-V
/vwidu:—/ umdx.
K K Ox;

Recall that the trace operator is a continuous linear operator
TR: Wh(K, ) — L*(0K, p)
such that for every u € C1(K), continuous up to the boundary, we have
TR(u) = ulak.

We shall use informal notation |, ok Udp to mean /. o TR(u)dp. Similarly, we use
notation [, (Vu,n.)du to mean [, (TR(Vu),n,)dp, where TR(Vu) is the vector
formed by the trace functions of the weak first partial derivatives of u. We shall
also use notation V, A and so on, to denote the appropriate quantities in the sense
of weak derivatives.

Define the Sobolev space W2(K, 11) to be the space of L?(K, u) functions whose
all weak partial derivatives are in L?(K, u). We shall also consider the space

WK, p) = WH(K, ) N {w : TR(w) = 0}.

These spaces we consider equipped with the Sobolev norm

n au
— 2 2
l[ullw2 (k) = 01||UHL2(K7H) t e E - Haxi ||L2(K,u)'
1=

Lastly, let us recall a few basic facts about Poincaré-type inequalities. For any
bounded Lipschitz domain K and any finite absolutely-continuous measure p, there
exists a constant Cpei, (K, ), which we call the Poincaré constant, such that for
every ' € Wh2(K, i) we have

(8) VG/T(F) S Czoin(K7 /"L)E|VF‘2

p
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Here and below, whenever K and p are fixed, we use notation

Var(F) = ﬁ/{(lﬂdu— (ﬁ/Kquf,

1
EF = —/ Fdu.
M(K) K

Similarly, for any bounded Lipschitz domain K and any finite absolutely-continuous
measure p, there exists a constant Cp (K, p), which we call the Dirichlet-Poincaré
(or Sobolev) constant, such that for every F € Wy (K, u) we have

(9) EF? < C% (K, n)E|VE%

and

We refer to (8) as the Poincaré inequality, and to (9) as the Dirichlet-Poincaré or
Sobolev inequality.
Similarly, one has

(10) Cp(K,v) < x0

for any Lipschitz domain K, see [23].
Moreover, for any log-concave probability measure supported on the entire space,
and a convex set K (possibly unbounded), we have

(11) Cpoin(Ka,uf) < Q5

this fact is outlined in [74].

2.4. Trace theory and convexity. Recall that the diameter of a convex body is
the radius of the smallest ball which contains it. Next, the in-radius is the radius
of the largest ball that is contained in the body.

Let us recall Gagliardo’s trace theorem [42] (see also Grisvard [46, Theorem
1.5.10] or Ding [36]); we will rely on this result heavily throughout the paper.
Recall that a domain K C R” is called Lipschitz if its boundary is locally a graph
of a Lipschitz function.

Theorem 2.3 (Gagliardo’s trace theorem). Let K be a Lipschitz domain. Let
g € WY2(K, \), where X\ stands for the Lebesgue measure. Then

/ G2 (@)dH, () < C / (¢(x) + |Vg[?)de,
oK K

where C' depends only on K.
Here, as agreed, we use the notation which omits the trace operator, even though
the integration is understood in the sense of the trace operator.

When K is convex, C' depends only on the ratio of the in-radius and the diameter
of K. We shall outline a simple proof of this fact.

Theorem 2.4 (Explicit trace theorem for convex sets). Let K be a convexr domain
with an in-radius v > 0 and the diameter D. Let g € WY2(K). Then

1
/ g*dH, _, < —/ (n+ D)g* + D|Vg|*dz.
oK rJK

Licensed to Georgia Inst of Tech. Prepared on Thu Apr 10 14:48:36 EDT 2025 for download from IP 143.215.16.81.
License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use



SYMMETRIC VERSION OF EHRHARD’S INEQUALITY 5037

Proof. Suppose without loss of generality that the center of the ball inscribed into
K is at the origin. Then (x,n,) > r, and we write, using a trick similar to the one
that was used in Hosle, Kolesnikov, L [53], which in turn was inspired by the tricks
in Kolesnikov, Milman [60]:

1 1
/ g*dH,_, < —/ (xg®,ny)dH, | = —/ div(zg?)de,
oK T Jok " JK

where in the last passage we integrated by parts. We write, for any ¢ > 0,
. 2 2 2 1 2
div(zg”) = ng” +29(Vg,x) < (n+1)g" + ={Vg.2)".

Combining the above with the fact that the diameter of K is D, we have

2 1 S 2
g°dH,—1 < - | (n+t)g"+ —|Vg|-dx.
oK T JK t
Selecting (arbitrarily) ¢t = D, we get the result. O

Remark 2.5. In some particular situation one may prefer to select another value of
t, but in general, we are not seeking tight trace estimates.

Remark 2.6. More generally, one may obtain estimates for | oK |g|PdH,, 1, for other
values of p > 0.

As an immediate corollary, we get

Theorem 2.7 (Trace theorem for measures). Let K be a bounded Lipschitz domain.
Let g € WY2(K, ), for a probability measure yu whose density is bounded and
strictly positive on any compact set. Then

/ Pdpox < Cl/ (9% + |Vg|*)dp,
OK K

where C depends only on K and p. If K is convex, the constant C' depends only
on the diameter and the in-radius of K, the dimension n, and u.

Proof. Indeed, by Theorem 2.4, we may let Cy = 22 %v where F is the

density of u; the expression is finite by our assumptions. (Il

Remark 2.8. Of course, one may adapt the proof of Theorem 2.4 to any measure
with density e~", and get that for any convex body K containing the ball yo+7rBY,
and any g € W12(K),

1
/ Pdupk < —/ ng® +29(Vg,z —yo) — g°(x — yo, VV)dp < C/ 9> +|Vgl*dp.
OK T JK K

However, even in the case of log-concave probability measures, the constant will in
general depend on the diameter, the in-radius of K, and p. Assuming, say, that u
is even, and K is symmetric, we get

1
/ dpox < —/ (n+2%)g> + |Vg|*dp.
oK " JK

But still, even if p is isotropic, this is difficult to estimate in general for an un-
bounded convex set, unless we know some further information about the growth of
our function g.
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In some particular cases, however, the dependance may be nicer; in Theorem 2.9
we shall outline one such important case.
Federer [41] introduced a notion of a reach of a domain K to be

reach(K) = ian sup{r >0:rBy +y C Uk},
yeR™

where Uk is the set of points in R™ such that the distance from them to K is attained
at a unique point. A version of Gagliardo’s theorem for the Gaussian measure
was obtained by Harrington, Raich [48], in which the boundedness assumption is
replaced by the assumption that 0K is C? and has positive reach.

Here, we show that in the case when K is convex and contains the origin, and
v is the standard Gaussian measure, the constant in the trace theorem does not
depend on the diameter, and the estimate is valid for unbounded sets. This fact
will be helpful in Section 5, and leads to part (2) of Theorem 1.5.

Theorem 2.9 (Gaussian trace theorem for convex sets containing the origin). Let
K be a conver domain such that rBY C K, for some r > 0. Let g € WY2(K, ),
where v is the Gaussian measure. Then

1
/ g*dyok < —/ (ng” + |Vgl*)dr.
0K " JK

Proof. Again, we use the estimate (x,n,) > r, incorporate the trick similar to the
ones from [53], [60], and integrate by parts, to get

1 1 ,
/ gPdyax < —/ (g%w,n.)dyox = —/ (div(g°x) — g°x*)dy.
0K " Jok " JK

Note that
div(g’z) = ng® + 29(Vg,z) < ng? + |Vg|*> + g°2>.
Combining the above yields the result. ([l

2.5. Crash course on classical existence theorems with emphasis on our
specific needs. In this subsection, we formulate several existence results. Al-
though they are classical and well known, we sketch the proofs in the Appendix,
since for us, the specifics of the assumptions will matter, as we will be dealing with
some delicate approximation arguments, and with unbounded domains.

We say that u € W12(K, ) is a weak solution of the Poisson system with
Neumann boundary condition, if

Lu=F on K,
(Vu,ng) =f on 0K,

whenever the identity

/(Vv,Vu>d,u=/ de,u—i—/ vidusx
K K oK

holds for every v € WH2(K, i) (here the boundary integral is understood in the
sense of the trace operator).

We say that u € W12(K, ) is a weak solution of the Poisson system with
Dirichlet boundary condition, if

Lu=F on K,
u=f on 0K,
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whenever the identity

/ (Vo, Vu)dpu = / vF dp
K K
holds for every v € Wy > (K, u1), and TR(u) = f.

Theorem 2.10 (Neumann boundary condition). Let K be a bounded Lipschitz
domain and let p be an absolutely-continuous probability measure with a locally-
Lipschitz density. Let F € L*(K,u) N Lip(K) and f € L?(u,0K), such that

/ Fdy = / Fduox.
K oK

Then there exists a unique function u € WY2(K, u) which is a solution of

Lu=F on K,
(Vu,ng)=f on OK.

Furthermore,

(a) if p is the standard Gaussian measure and K is convex, then the bounded-
ness assumption is not required;

(b) if f =0, p is a log-concave measure supported on the whole space, and K
is a convex set, then the boundedness assumption is not required.

Moreover, if 0K is C? and f € CY(0K), then u € C?(int(K)) N CH(K).

We refer the reader to the Appendix for the proof. In a similar fashion, one may
show the following existence result (see Appendix for the proof).

Theorem 2.11 (The L+ Id operator, Neumann boundary condition). Let K be a
bounded conver domain. Let y be the standard Gaussian measure. Let F € L?(K,~)
and f € L?(0K,v). Then for any s < 1, there exists a function u € W12(K,~)
which is a solution of

Lu+su=F on K,

(Vu,ng) =f on 0K.
In case, additionally, K is symmetric and F and f are even, then the solution

exists whenever s < 2. B
Moreover, if K is C% and f € C1(OK), then u € C%(int(K)) N CY(K).

Lastly, we state existence and uniqueness results for the Dirichlet boundary
condition, which will be relevant for us in Section 5 and onwards. The proof appears
in the Appendix.

Theorem 2.12 (Dirichlet boundary condition). Let K be a bounded Lipschitz
domain and let p be an absolutely-continuous probability measure with a locally-
Lipschitz density. Let F € L*(K, u) and f € TR(WY2(K, ) NC?(K)). Then there
exists a unique function u € WH2(K, u) which is a solution of

Lu=F on K,
u=f on OK.
Furthermore, in the case f = 0 and the Gaussian measure v, the domain K may

be unbounded. -
Moreover, if 0K is C? and f € C%*(9K), then u € C?(int(K)) N CH(K).
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2.6. Preliminaries from asymptotic analysis. We outline the following result
which is well known to experts.

Lemma 2.13. Let p be any rotation-invariant probability measure with an abso-
lutely continuous density. Then

e For any g > 0, and any convex body K containing the origin,

/K el 9dpu(zr) > /B o ),

e For any q < 0, and any convex body K containing the origin,

[ feltduta) < [ faltdta),
K B(K)
where B(K) is the Euclidean ball centered at the origin such that u(B(K)) = u(K).

Proof. Let du(z) = e=#U2D)_ for some convex function ¢. Suppose u(K) = u(RBY).
We write, by polar coordinates,

[ Jaltduta) = [ faltduto) =
K RBY
lolz" R
/ / tn-l—q—le—tp(t)dt_/ tn+q—1e_¥’(t)dt do >
§n—1 0 0 -
ol = R
Rq/ / t"_le_“’(t)dt—/ t"le=¢Mgt | do = 0,
§n—1 0 0

since p(K) = p(RBY). The second assertion follows in an analogous manner. [

In the case p = 2, recall the notation

R .2
J(R) = / the= = dt
0

and

We shall need the following

Lemma 2.14. For every R > 0, and any integer n > 1, we have
Ini3(R) = (n+2)Jny1(R) = gni2(R).
Proof. We integrate by parts

Jr(R) /th’c 5 dt L pge+t -5 ! /Rt’”? -5
= e =—— e — e
b o k41 k+1 ’
and arrive to the conclusion, letting k = n + 1. O

‘We shall also need

Lemma 2.15. Fiz 0 € S"~!. Let K be a convex set in R™ such that it is either
barycentered, or for each y € 0+, the interval K N (y + span(#)) contains y. Then

1 2
m/}((m,ﬁ) dy(z) < 1.

Moreover, the equality is attained if and only if K € Cyl,.

Licensed to Georgia Inst of Tech. Prepared on Thu Apr 10 14:48:36 EDT 2025 for download from IP 143.215.16.81.
License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use



SYMMETRIC VERSION OF EHRHARD’S INEQUALITY 5041

Proof. If K is barycentered, the inequality follows from the Brascamp-Leib inequal-
ity (5).

Suppose for each y € §+, the interval K N (y+ span(f)) contains y. Consider the
operator T} of dilation by a factor of ¢ in the direction 6. Then, by our assumption,
for any ¢ > 1 we have v(T} K) > ~(K), and therefore,

EV(TetK)\tzl > 0.
We claim that this amounts to the statement of the Lemma. Consider without loss
of generality 6 = e;. Since detT} =t, we have

_ (et(-Dep?
2

2
WTE (K e T dy =

ey 3 Z,

= | [
Vor" Tt (K) Vor' i
and thus J
EV(T;K)‘tzl Z/ (1—af)dy > 0.
K

The inequality follows. For the “moreover” part, note that the function (T} K) is
strictly increasing in ¢ unless K € Cyl,,. |

3. THE CONCAVITY COEFFICIENT, ISOPERIMETRY AND THE RELATED DISCUSSION

3.1. The concavity coefficient of a convex set. Fix a convex set K in R"
with C? boundary, and consider a twice-differentiable function ¢ : S"~! — R.
Let g : 0K — R be given by g(x) = ¢(n;). Recall that the support function
hx : S*1 — R of a convex set K is the function

hic(u) = sup (x, u).
reK

Consider a collection of convex sets { K7 },c[o,q with support functions
hau) = s (w) = hic () + tp(u).

Note that the system K7 is well-defined for any strictly-convex set K, for a suf-
ficiently small ¢ > 0. In the case that K is not strictly convex, the system K}
may still be well defined for many “admissible” functions g. For instance, it is well
defined for € € [0, 1] and any function g of the form g(x) = ¢(n,), where

¢(u) = hp(u) = hg(u),
for any convex set L, since in this case, K = (1 —t)K + tL, which is a convex set
for all t € [0, 1].

One may show Lemma 3.1, previously discussed in Colesanti [25], Livshyts, Mar-
siglietti [29], Kolesnikov [61], Milman [56], and other related works.

Lemma 3.1. Let p be a probability measure on R™. Fix convex sets K and L
with C? boundary, and denote Ky = (1 —t)K +tL. The twice-differentiable strictly
increasing function F :[0,1] — R satisfies

(12) F((L=t)pu(K) +tp(L)) = (1 = ) F(u(K)) + tF(u(L))

for all t € [0,1], if and only if for any a € [0,1], letting t, be such that p(Ky,) = a,
F'(a) _ MZ(0)

Fia) = Mg(0)*’

(13)

where Mg (s) = p(Ky, +s)-
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Proof. In the case when K and L have C? boundary, M, is twice differentiable
for all @ € [0,1]. The inequality (12) amounts to the concavity of the function
F(u(K4)) on [0,1], which is equivalent to the fact that F(u(K3))|} < 0. The latter
amounts to (13). O

For a convex set K, we say that a function g : 0K — R is admissible if there
exists an € > 0 (possibly depending on g) such that K7 is a well-defined convex set,
and the function M9(t) = u(K?) is continuously twice differentiable at ¢t = 0. We
use notation Adm(K) for the set of such admissible g.

Motivated by Lemma 3.1, and following the notation of Kolesnikov and Milman
[56], we denote, for a C2—smooth convex set K and a measure p,

AN
Gu(K):= inf (—%) .
gecsm-Hnadm(k) \ (W(KY)l=o)?
One may note that G,(K) is continuous on the set of convex sets, and thus for a
non C? set K, we may define G,,(K) by approximation. We shall call G,(K) a
concavity coefficient of K.

Further, fix a class F of convex sets which is closed under Minkowski interpo-
lations, and for each K € F restrict the admissible class of functions Adm(K) to
those which interpolate within the class F. Consider a function G, 7 : [0,1] — R
given by

Gurl@) = _int  Gu(K).
We shall especially focus our attention on the particular case when F is the class
of symmetric convex sets, and g : S*~! — R are even functions. We denote

, 1Ko )
G5 (K) = inf _ A lli=0 )
w(K) g€C2(S"l)ﬁAdm(K):g(u)—g(—u)( (W(KD))1—o)?
and
G (a) = inf G} (K),

N KeKs:u(K)=a
where KC° stands for the collection of all symmetric convex sets in R™.
As an immediate corollary of Lemma 3.1 and an approximation argument, we
get Proposition 3.2, which has appeared in various forms in [25], [29], [30], [57],
[58], [59], [60], and others.

Proposition 3.2. Fiz a class F of convex sets K which is closed under Minkowski
interpolations. Let pu be a log-concave measure on R™. Suppose F : [0,1] = R is a
strictly increasing continuously twice differentiable function. Then the inequality

F(p(l-t)K +tL)) > (1 —t)F(u(K)) + tF(u(L))
holds for all t € [0,1] and every pair K, L € F, if and only if for every a € [0, 1],
Fll(a)
F/(a) — .Uw]'-(a’)‘
Remark 3.3. Letting F'(a) = loga in Proposition 3.2 we see that
1

Gu,f(a) Z _a

for any class F of convex sets, whenever p is log-concave.
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In other words, Proposition 3.2 implies that “the optimal” function F' which
satisfies (2) for some class F of convex sets is given by

F(a) = /0 " eap ( / t Gu,f(s)ds> dt.

Here, the choice of the constant ¢y € (0,1) is arbitrary; we must select ¢g > 0 so
that the corresponding integral converges. Note that the function given above is
necessarily twice differentiable and strictly increasing.

3.2. Concavity powers. Recall that for a log-concave measure p and a € [0, 1]
we let p(u, a) be the largest real number such that for all convex sets K and L with
w(K) > a and p(L) > a, and every A € [0,1] one has

PO+ (1= DL > A (KPP0 (1= N L),

Analogously, we define p;(u,a) as the largest number such that for all convex
symmetric sets K and L with u(K) > a and u(L) > a, and every A € [0,1]
one has
K 4 (1 — N L)Pt) >\ (KP4 (1 — A\)p(L)Ps ),
Further, for a convex set K we define
ps(K, ) =limsup{p: VL € K°, p((1 —e)K +€eL)? > (1 — e)u(K)? + eu(L)P}.
e—0

By log-concavity, we get
Lemma 3.4.

—  inf K, ).
ps(a, i) K:,}&m“( s 1)

Proof. Note that for any pair of symmetric convex sets K and L,
(14) K + (1= A)L)P > Au(K)P + (1 = Ap(L)”,
with p = inf ps(K, 1), where we use notation Ky = AK + (1 — A\)L.
In case p(L) > a and p(L) > a, we have
HOK + (1= NL) > p(K) (L)' > a.

Additionally, a convex combination of convex symmetric sets is a convex symmetric
set. In other words, the class of convex symmetric sets with measure exceeding
a € [0,1] is closed under Minkowski interpolation. Therefore, by (14), the Lemma
follows. O

Remark 3.5. The assumption of log-concavity of p in Lemma 3.4 could be replaced
with the assumption of quasi-concavity, that is,
p((1=t)K +tL) > min(u(K), u(L)).

Lastly, we notice the relation between the concavity powers and the concavity
coefficient, which follows immediately from Proposition 3.2:

Lemma 3.6. For a convex symmetric set K,
pS(Kv M) -1
G (K)=———"7F——.

W(K) p(K)

Consequently, for any a € [0, 1],

GZ(G) _ ps(lu’7;1) — 1.
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‘We note also

Proposition 3.7. Let

F(a) = /0 exp (/ _1++S(M’t)dt> ds — /0 exp (/ G;(t)dt) ds,

for an arbitrary co € (0,1). Then for any pair of symmetric conver sets K, L in
R™,
F(RAK + (1 =A)L)) 2 AF(v(K)) + (1 = M) F(y(L)).

Proof. By Proposition 3.2, the function F'(a) which satisfies

F” -1
(@) _palma) =1 _ g

F'(a) a "
will also satisfy the conclusion. Solving the elementary ODE, we note that the
function in the statement of the proposition does satisfy this equation. |

3.3. Analyzing Conjecture 1 and its isoperimetric implications. We shall
introduce some Notation.
t _s2
o O(t) = \/%f_ooe zds, t € [0,00];

2

o g,(t) = tre='T, t € [0, o0];
R
e J,(R) = fo gp(t)dt, R € [0, 00];
e ¢, = Jp(+00);
i Rk(a) = J]g__ll(ck—la)a a € [Oa 1]7
o plt) =20(t) ~ 1= Ry (1) = J= ', e~ 7 ds, t € [0,00];
o sp(a) =il igk—1 0 Ri(a), a€0,1];

—1(Ri(a)’ —k+1
o pr(a) = %, a € 0,1].

We consider also the convex set
Ci(a) = Ry(a)BY x R"™% c R™,

which we call round k-cylinder. The geometric meaning of the function Ry(a) is
the radius of the round k-cylinder Cy(a) of measure a, i.e. y(Ry(a)By x R*~F) = a.
Also, note that si(a) =~ (90Ck(a)). We notice the following relations:

N =
(15) Ri(a) = gr—10Ri(a)  sp(a)’
and

1 /
(16) pr(a) = (log W) '

By (15) and (16), and the change of variables x = Ry (s), followed by the change
of variables y = Ry(t), the function

a t
F(a) = / exp (/ min cpk(s)ds) dt
0 Co k=1,...,n

a t =k + 1+ T (cr_15)?
(17) :/ exp / ‘min k-1 — e-a(c-15)7) ds | dt
0 Gy k=1rm gr o J (ck-18)
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from Conjecture 1 rewrites as

F(a) = lacp, - (BrBRil(a) + ax),
k=1
for some disjoint sets Ej C [0,1], such that [0,1] = U}_,E}), and some coeffi-
cients ay,Br € R. Namely, Ex C [0,1] is chosen to be the set where ¢y (a) =
minj=17.__7n <pj(a).

We shall also need the following

Lemma 3.8 (“The strip wins eventually”). There exists a constant oy € [0, 1] such
that for every a > aq, one has
p1(a) = min @g(a).
k=1,...,n
Proof. For a € [0,1], we shall analyze -y, (a), where k € (0,n]. Note that nothing
is stopping us from considering k in the interval, rather than just taking integer
values. The Lemma will follow if we show that there exists a constant oy € [0,1]
such that for every a > ay, one has <ty (a) > 0 for all k € (1,n).
Indeed, letting

o0 t2
Iy _1(R) :/ th=1e= 7 logt dt,
0

we note that

d acy_4
R — k=1
ap @) = 73 Rp(a)’
and hence ,
d B Ri(a) —k+1
dk pr(a) = (ckl g © Ri(a) &
, R%(a) —k+1 2Ry (a) acy,_, 1

=c,_ Cr— . —Cp]——————
k=1 gk © Ri(a) k 1gkoRk(a) I;;—1 o Ri(a) k 1gko}%k(a)

Ri(a) —k+1 e i

Note that -
2
Chq = / t*=le= 7 logt dt,
0

and I;_1(R) = Rr—oo Cj,_;. Therefore, there exists an a € [0, 1] such that for any

’

a > «ap, and any k € [1,n], we have #};(a) > 0, and thus multiplying by this
factor does not change the sign of the above expression. Denote R = Ry (a). The
inequality %y (a) > 0 holds whenever
(B2 k+ D)1 (R) L a(R)
/

Ck—1 Cr—1

+ 2aR

I k—1\>
BB e eg R+ aR (R E2E) s 0.
c R
k—1

In other words, when a > a9 and k € (1,n], and R = Ri(a), there are ¢;(k) €
(A, Bl,i €{1,...,5}, where the interval (A,,, B,,] depends only on the dimension,
such that the inequality - (a) > 0 is equivalent to

aR® + c1(k)R*log R + ca(k)R? + c3(k)R + ca(k) log R + c5(k) > 0.
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Let Ry be the smallest value of R which makes the above expression non-negative
for all k € (1,n], provided that a > ag. Let a1 > g be such a number in [0, 1] that
Ri(a) > Ryp; then Ry(a) > Ry for all & > 1. We conclude that for all a € [aq,1]
and all k € (1,n] one has - (a) > 0. This implies the Lemma.

Here are a few pictures to illustrate Lemma 3.8.

The graphs of the functions @1, @9, 51, So:

4r
o
2t — S1(a)
15 — S2(a)
r — Phi1(a)
] o2 04 o6 o8 10 — Phi2@
1L
_2:_
The situation with ¢ and @y at first:
35.95[
35.90
[ — Phit(a)
35.85| — Phi2(a)

35.80]

0.97582 0.97584 0.97586 0.97588 0.97590
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The situation with ¢ and @9 eventually:

222¢
221]
220f
219 — Phit(a)
[ — Phi2(a)
218
27|
n 1 n n n 1 n n n 1 n n n 1 n n n 1
0.99582 0.99584 099586  0.99588 0.99590
The graph of ¢ — @a:
I 1 I I I I 1
0.99 1.00
-01+}+
—02[
—03L
041}

The Ehrhard inequality implies the Gaussian isoperimetric inequality of Borell
[14] and Sudakov-Tsirelson [86], which states that for every a € [0, 1], among all
measurable sets in R™ of Gaussian measure a, a half-space has the smallest Gaussian
perimeter. Indeed, here is the argument that one may also find in Latala [66]: for
every Borel-measurable set K, and any A € [0, 1],

(K +eBy) — y(K)
€
@ (1= VB (4(55)) + A (1(5B8)) ) — 4(K)
> liminf

e—0 €

B (B - lim P (y(tK)) 1 e_w
= @) Jim = =

where H, as before, is the half-space of Gaussian measure v(K). We used here

that
>~ (y(tK))
t

+H(OK) = liminf
e—0

= ’7+(8HK)3

lim =1

3
t—o00
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which follows from the facts that
(t+o(t))?
Dty =1—e 2 ;
(t+o(t)?
A(tBy) =1—e 3,
where o(t) is something that tends to infinity strictly slower than ¢.

In a similar fashion, we show that Conjecture 1 implies the sharp isoperimetric
statement for symmetric convex sets of sufficiently large Gaussian measure. This
fact is, actually, known unconditionally, and was shown by Barchiesi and Julin [5];
we state Proposition 3.9 just for completeness.

Proposition 3.9. Suppose Conjecture 1 holds, at least for some interval a € [/, 1].
Then there exists a constant o € [0.94,1] such that for any a > «, and any sym-
metric conver set K with v(K) = a, one has v (0K) > vT(0C1(a)), where C1(a)
is a symmetric strip of measure a.

Proof. Let ay €[0, 1] be such that for every a > a1, we have 1 (a)=ming=1, _, ¢r(a)
(it exists by Lemma 3.8, and the numerical computation shows that it exceeds 0.94).
Let us pick Cy = « in the definition of F' (17). Let o = max(c’, ). By (15) and
(16), we have, for all a > «, that

51(Co)

s1(a) -

Further, we have, for a sufficiently large ¢t € R,
¢~ (v(tBy))

F'(a) =

F(~v(tBY)) =
(7( 2 )) 281 (CO)
Note also that
I /(2:9)
t—o00 ’
which follows from the facts that
p(t)=1—2e" (t+o2(t))2 ;
V(UBy) =1 — e 5

To summarize, we conclude that for a > «,

F/l(a) tlggo F(v(ng)) = s1(a) =77 (9C1(a)).

Suppose that Conjecture 1 holds, at least for some interval [¢/, 1]. Then for every
convex symmetric set K with v(K) = a € [a, 1], we have

(K + eBy) — /(K)

+H(OK) = lim inf
e—0

€
F1 (1= MF((5)) + AF(/(5B))) = (K)
> liminf
e—0 €
_ - FO(K))
- F’(a) tllglo n =7 (8CK(G'))a
and the proposition follows. ([l
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Remark 3.10. One may not adapt the argument of Proposition 3.9 to obtain that
Conjecture 1 implies the Gaussian isoperimetry for symmetric convex sets on the
entire [0,1]. The fundamental reason for this is that the equality in Conjecture 1
holds only for pairs of cylinders whose measures belong to certain intervals, and one
may not let ¢ tend to infinity, as in the proof of Proposition 3.9, and hope to have
any sharp estimate. But one might hope that some local argument should help
deduce the Gaussian isoperimetry for symmetric convex sets from Conjecture 1.

Remark 3.11 (One-dimensional case). We would like to add that Conjecture 1 holds
in dimension 1, and is, in fact, always an equality. Indeed, when n = 1, we simply
have F' = ¢~ !. For any pair of symmetric intervals I, and I, of Gaussian measures
a and b respectively, we write I, = [—p~1(a),p 1 (a)] and I, = [~ 1(b), o~ 1()].
Then

F(y(Ma + (1= N1y)) = Fop(Ap™ (a) + (1 = N)¢ ™' (1))
=Ap~ (@) + (1= N7 (b) = AF(Y(1a)) + (1 = M E(y(L)).

3.4. The concavity powers of round k-cylinders. In this subsection, we shall
prove Proposition 1.4. It partly follows from the inequality part of our main result
Corollary 1.3, whose proof we defer until Section 6. Note that the equality case
characterization in Corollary 1.3 follows, in part, from Proposition 1.4, but there
is no vicious cycle. First, we outline

Lemma 3.12.
_ Jr—1(R)
G (RBE xR"F 4) <1 — 220V (k1 R?).
p ( 2 ’7) — gk(R) ( )

Proof. From the definition of ps we deduce that pg (RBQc X R"‘k) is smaller than
the smallest non-negative number p such that the function F(t) = v (tB§ x R"—*)p
is concave at t = R. Note that F(t) = C, pJh_;(t). Taking the second derivative
of this function, we deduce the bound. O

Next, Lemma 2.14 yields immediately
Lemma 3.13. When K = RBY x R" ™% for k=1,...,n, we have
_ Jr—1(R) EY? —EY* + (EY?)2 + k
9k (R) (k —EY?)? ’

where Y = Zle X, and the expectation is with respect to the Gaussian measure
restricted onto K.

1 (k—1-R?) =

Proof of Proposition 1.4. The inequality of Corollary 1.3 (or Theorem A) shows

that
EY? —EY* + (EY?)? + k
s(K,7) = ;
p ( 7) (k _ Ey2)2
where Y = Zle X; (as before). By Lemma 3.13, we get the lower bound
Jk—l(R) 2
ps(K,v) 21— ————=(k—1-R"),
(&) 9k (R) ( )
which matches the corresponding upper bound from Lemma 3.12. O
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3.5. The equivalence of Conjectures 1 and 2. Finally, we outline

Proof of Proposition 1.2 (The equivalence of Conjectures 1 and 2). Suppose first
that Conjecture 1 holds. Then, by Proposition 3.2,

ce—1(Rr(a)® —k+1)
m gr o Ri(a)
which is equivalent, by Lemma 3.6 and Proposition 1.4, to the fact that
) acg—1(Rp(a)? —k+1)
>
ps(7,0) 2 min ( o 0 Re(a) +1

Therefore, Conjecture 2 holds. The converse implication follows in exact same
manner. ]

G(a) = € [0,1],

k=1

goon

= min py(Ci(a), 7).

=1,...,n

We are now finally ready to comment as to why the following function cannot
satisfy (2) for all symmetric convex sets:

(18) F(a) =Y laer, - (J; 'y (cr-10) + ar),

k=1
where T}, is the sub-interval of [0, 1] where the surface area of the round k-cylinder
Ck(a) is minimal (over all choices of k), where ay are chosen in such a way that F'
is continuous. Indeed, if this function was to satisfy (2) for all symmetric convex
sets, then, by Proposition 3.2 and Lemma 3.6, we would have

n

Z aEIkps Ck ) )

However, by definition of ps(y, a),

,,,,,

The two inequalities above are, in fact, incompatible: one may check using Mathe-
matica (see the figures above) that for some a € [0, 1], the strict inequality holds

> laer,ps(Cr(a),y) > min p,(Ci(a),).

k=1 T

In other words, unfortunately, the intervals where p;(Ck(a), ) are minimal are not
the same as the intervals where si(a) are minimal.

3.6. Estimates via the L2-method. In this section we survey the method of
obtaining convexity inequalities, previously studied by Kolesnikov and Milman [57],
[58], [63], [56], [60], as well as Livshyts [61], Hosle [53], and others.

Consider a log-concave measure p on R™ with an even twice-differentiable density
e~V. Consider also the associated operator

Lu = Au— (Vu, VV).

We recall the notation H,, = tr(II) —(VV, n,). The following Bochner-type identity
was obtained by Kolesnikov and Milman. It is a particular case of Theorem 1.1

in [57] (note that Ric, = V2V in our case). This is a generalization of a classical
result of R.C. Reilly.
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Proposition 3.14 (Kolesnikov-Milman). Let p be a log-concave measure on R™
with density eV, for some C? convex function V. Let u € C*(K) and (Vu,n;) €
CY(0K). Then

(19)
/(Lu)zdu:/ (IV%ul]? + (V2V'Va, Va)) de
K K

+ / (H,(Vu,nz)? —=2(Voru, Vor (Vu, ng) )+ (IVaru, Voru)) dupr ().
OK

Next, we shall use the following identities, building up on the work of Kolesnikov
and Milman [57], as well as [29], [61].

Proposition 3.15. Let K be a strictly convez body in R™ with C%—smooth bound-
ary. Consider a family of convez bodies Ky, with support functions hi(y) = hx (y)+
©o(y), for a fized 1-homogeneous function ¢ € C*(R™). Let u € C*(K) N W12(K)
be such that (Vu,ng) = p(ny), for all x € OK. Let M (t) = u(K;). Then

M'(0)= | fduox = / Ludy;
oK K
M"(0) = Hyf* = (I 'Vox f, Vor f) dpox

0K

= / (Lu)? — | VZu|)? = (V2VVu, Vu)du — Q(u),
K
where

Q) = [ (0 Vose(Vu ), Vo (Vo))
oK
—2(Voru, Vo (Vu,nz)) + IIVoxu, Vorxu) dusk (x) > 0.
Propositions 3.2 and 3.15 yield

Proposition 3.16. Let F be a class of convex sets closed under Minkowski inter-
polation. Let F : [0,1] — R be a strictly increasing twice differentiable function
such that for any a € [0,1], for any C%-smooth K € F with u(K) > a, for every
f € CYHOK) N Adm(K) there ezists a u € C*(K) N WY2(K) with (Vu,n,) = f,
and such that,
F//(a)

[ —(Lu)? + [|V2u|? + (V2VVu, Vu) + Q(u)
F'(a) .

(f Zu)’
Then for any pair of sets K,L € F, one has
F(p(AK + (1 = A)L)) = AF(y(K)) + (1 = N F(y(L)).

<

3.7. Connections to the Latala-Oleszkiewicz S-inequality and a new re-
lated question. Summarizing the previous sub-sections, we point out that

G5 (Cr(a)) = or(a),
and Conjecture 1 is equivalent to showing that for every symmetric convex set K
with v(K) = a,
Gi(K) > min ¢g(a).

k=1,...,n
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In other words, in view of Propositions 3.15 and 3.2, Conjecture 1 states that for
every strictly-smooth symmetric convex K with 7(K) = a, and for every even
C?—smooth function f : 0K — R, we have

(20) H,f? — (T 'Vor f,Vor f) dyox < — L mln <pk (/ deaK)
oK

‘We obtain

Proposition 3.17. Conjecture 1 entails that for every strictly-conver symmetric
C?-smooth body K with v(K) = a,

/ tr(I)dyax +/ 2?dy < na — min (pk( Yy H(OK)?,

oK K k=1,..,

and the equality is attained if and only if K = RBS x R" % for some k =1,...,n
and R > 0.

Proof. We plug f =1 into (20), and recall that H, = tr(II) — (z,n,). It remains
to integrate by parts

/ (x,ng)dvorx = ny(K) —/ z2dy.
oK K

Remark 3.18. We recall also the geometric meaning

/ (z,ng)dvor = Y(tK )1,
OK
as may be verified directly.

Recall that the celebrated Latata-Oleszkiewicz S-inequality [67] states that for
any convex symmetric set K in R and any ¢t > 1, v(tK) > ~v(tSk), where Sk
is the symmetric strip such that v(K) = v(Sk). Equivalently, in view of Remark

3.18, [ x?dy < s, z2dy.
As a consequence of Propositions 3.9 and 3.17, we get

Proposition 3.19. There exists an o € [0,1] such that for every a € [a,1], the
validity of Conjecture 1 implies the S-inequality for all symmetric convexr sets K
with v(K) = a.

Proof. Suppose Conjecture 1 holds. By Proposition 3.9, there exists «a € [0, 1] such
that for every a € [a, 1], and every symmetric convex set K with v(K) = a, one
has

(21) yH(OK) > T (0Sk).

Next, note that for all a € [a, 1], we have ¢1(a) = ming=1, ., ¢x(a), and also note
that ¢1(a) > 0 on this sub-interval (recall Lemma 3.8 and the first figure depicting
the graphs of the functions ¢; and ¢2). Therefore, combining (21) with Proposition
3.17, we have

/ tr(I0)dyax —I-/ z?dy < na — <p1(a)7+(8K)2 <na— npl(a)'y+(8SK)2.
0K K
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It remains to use the convexity of K and to say that ¢r(II) > 0, to deduce the
inequality

/ z2dy < na — @1(a)yt(0SK)?.
K

In case K is a symmetric strip, the equality, in fact, occurs in the inequality above,

and we get
/x2d7§/ 22dr,
K SK

concluding the proof. O

Remark 3.20. In a similar fashion, one may notice that the infinitesimal version of
the Ehrhard inequality, derived by Kolesnikov and Milman [59], which states that

OK K

2
H,f? — 11" 'Vor f, Vox f) dvox < —n(a) (/a fd'YBK) ,

where
n(a) = Vara®}a)e 3,

implies, for all convex sets K with v(K) > 0.5, that

/ 2dfy</ z2d,

where H is the half-space such that v(K) = v(Hg). See Corollary 1.2 in [59] for
a similar discussion.

Next, we would like to discuss another implication of Proposition 3.17.

Proposition 3.21. Suppose Conjecture 1 holds in R?, and suppose, further, the
symmetric Gaussian isoperimetric conjecture of Morgan-Heilman [50] holds in R2.
Then there exists an interval (o, 8] C [0,1] such that for any a € [o, B], and any
symmetric convex set K with v(K) = a, we have

/ tr(ID)dvax §/ tr(IDdvo B
oK 9Bk

where By is the centered Fuclidean ball of Gaussian measure a.

Proof. Let [a, §] be such an interval where 0 < ¢3(a) < p1(a), and also s3(a) <
s1(a) (see the first figure above to see that [0.5,0.9] C [«, 8]). From Proposition
3.17 combined with Lemma 2.13, we see that

/ tr(IDdysr < —/ 22dy + na — @a(a)yt (OK).
0K Bk
Since we assumed also that the symmetric Gaussian isoperimetric conjecture of

Morgan-Heilman [50] holds in R2, we note that v"(0K) > v7(0Bk) (in view of
the assumption that a is such that sy(a) < s1(a)), and thus

/ tr(ID)dysr < —/ z?dy + na — @2(&)7+(8BK)2.
OK Bi

When K = Bg, the equality is attained, and therefore the Proposition follows.
|
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Proposition 3.21 motivates us to ask

Question 1. Let K be a symmetric convex set in R™. Let Bi be the centered
Euclidean ball with v(Bg) = y(K). Is it true that

/ tr(II)d’yaKg/ tr(IDdysap,?
oK 9By

3.8. Inequalities of the type of Minkowski’s first. As an application of our es-
timates, we show the following analogue of Minkowski’s first inequality (see Schnei-
der [84]). For Lebesgue measure | - | it states that

Vi(K, L) > |K|"* |L|=,

where

1 K+el|-|K
Vi(K,L) = — hmw_

n e—0 €
Recall also the Gaussian definition [71]:

e—0 €

=~(K +tL),_,.
We show

Proposition 3.22 (Minkowski’s first inequality for symmetric sets in Gauss space).
For any pair of symmetric convex sets K and L,

EX?
n

(K, L) > <1_ )V(K)l—mw@)m,

where the expected value is taken with respect to the restriction of the Gaussian
measure vy onto K.

Proof. For any symmetric convex L we have

V(1 =e)K +eL) —y((1 - e)K)

n(K. L) = lim :
o i (L= WE) + ey(L)))7 = 5((1 = OK)
T e—0 € ’

with p = m. The above equals

() 4

One may note that

n(K K) = /8K<$>nm>dvax =y(K) (n—EX?) = W(TK,

~—

The proposition follows. O

We outline the partial case of Proposition 3.22 which corresponds to the Gauss-
ian surface area 7 (0K). By a homogeneity argument, we get Corollary 3.23 of
Proposition 3.22.
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Corollary 3.23. For a symmetric convex set K,
n ﬁ _ 2
R>0 R - R(K)
where the exrpected value is taken with respect to the restriction of the Gaussian

measure v onto K, and R(K) is the radius of the ball which has the same Gaussian
measure as K.

1—

7(0K) = (n — EX?)y(K)

Remark 3.24. Note that when K = RBY, then the second (weaker) inequality is
exactly an equality.

4. EQUALITY CASES IN THE BRASCAMP-LIEB INEQUALITY: PROOF OF
THEOREM 1.5

In this subsection, we characterize the equality cases of the Brascamp-Leib in-
equality restricted to a convex set (5), that is

M(K)/KdeM— (/K fdu)2 SM(K)/K«VQV)_IVf,Vﬁdu-

This equality case characterization will be used in the proof of our main result,
Theorem A, and also is of independent interest.

In the case when p is Gaussian, this inequality becomes the Poincaré inequality;
in the Gaussian case, it has been known since the nineteenth century, and has many
proofs, see Chafai and Lehec [24] for a survey. The general case, however, is more
delicate.

In the case of the Gaussian measure, the question about the equality cases in this
inequality was raised in Remark 1.1 by Brandolini, Chiacchio, Henrot, Trombetti
[8]; a partial progress was made by Brandolini, Chiacchio, Krej¢iiik, Trombetti
[9]. Furthermore, related inequalities and their equality cases (under smoothness
assumptions) were studied by Cheng and Zhou [34], and De Philippis and Figalli
[35]. Courtade and Fathi [33] obtained a stability version in a related inequality. See
Chafail and Lehec [24], where these questions are surveyed, and it is shown in Lemma

3.1 that a measure with density efé’w, where W is a convex function, only gives
equality in (5) taken with V' = %2, in case the density of p has a Gaussian factor in
some direction. The argument relies on the application of Caffarelli’s contraction
theorem [22]. In particular, this implies the first part of Proposition 4.1 in the
partial case when p is the standard Gaussian measure. Furthermore, this result in
the Gaussian case was also obtained by Beck, Jerison [6], in relation to studying an
interesting related inequality.

The crucial question here is the shape of the set K for which (5) turns into an
equality. For the reader’s benefit, we start with the equality case characterization
in the Brascamp-Lieb inequality for smooth sets; in subsequent statements, the
equality cases will be characterized in full, leading to the proof of Theorem 1.5.
The approximation argument in the non-smooth case is what presents most of the
difficulties, and requires a careful treatment, especially in the non-Gaussian case.
In the Gaussian case, we shall establish the quantitative stability estimate, stated
in part (2) of Theorem 1.5.

Proposition 4.1 (Equality cases in the Brascamp-Lieb inequality — smooth case).
Let 11 be a log-concave measure on R™ with C? density e~V supported on the whole
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R", and suppose V2V > 0. Then for any conver set K with C? boundary and any
function f € WH2(K) N CYK) we have

u(w) [ - ( / fdu) < ulk) [ (V)19 LT

Moreover, the equality occurs either if one of the two things happens:

e f=C for some constant C € R;
e there exists a rotation U such that
(a) UK = L x R"* for some k=1,...,n and a k—dimensional set L;
(b) folU = (VV,0) + C, for some vector § € R"™* and some constant
C eR;

Proof. We shall analyze “Hormander’s proof with the boundary” of the Brascamp-
Lieb inequality, discovered by Kolesnikov and Milman [59]. See also Hérmander
[52], or Cordero-Erasquin and Klartag [32] for an exposition of the “boundary-
free” argument, which is simpler, but is not illuminating in terms of the equality
cases.

Without loss of generality we may assume that [ f = 0 (otherwise we may pass
to the function f — [ f). Consider the operator Lu = Au — (Vu, VV). Consider
an arbitrary function u € W22(K) such that Lu = f. Using integration by parts
and Proposition 3.14, we write:

25 wdis — u)?
[ au=2 [ sruda- [ (Lo
(22) =2 [ (Vr.Vadur2 [ fTundduon
— / ([IV2ul? + (V2V Vu, Vu)) dp
K

—/ (H,(Vu,n:)? — 2(Voru, Vor (Vu,n,))
oK
+ (IIVaxu, Voru)) duar ().

We assume that (Vu,n,) = 0 : indeed, since [ f = 0, one may solve the equation
Lu = f with the zero Neumann boundary condition, as per the “moreover” and
“furthermore (b)” parts of Theorem 2.10. Then (22) becomes, after regrouping,

/deu:—/ (2<Vf,Vu)+<V2VVu,Vu>)du—/ V2 2di
K K K

- / (IIVoxu, Voru) duak (x).
0K

In order to prove (5), we combine (23) with the inequalities
(24) / (2(Vf,Vu) + (V*VVu,Vu)) dpu > —/ (V*V)IV L, V£ du;
K K
(25) [ Iesuldn = o
K

(26) / (1Y psc, Vorcu)) dpox > 0.
oK

For the last inequality, convexity of K was used.
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Suppose now that the equality holds. Then the equality must hold also in (24),
(25) and (26). Suppose f is not a constant function. The equality in (25) holds
whenever w is a linear function, i.e., for some vector # € R” and ¢ € R, u = —(z,0)+
¢ and therefore f = —L{(x,0) = (VV, ). Moreover, since (Vu,n,) = 0, the convex
set K is such that all of its normal vectors belong to some (n — 1)—dimensional
subspace (unless # = 0, in which case f = 0). This means that K is a cylinder
parallel to 6.

We note that f = (VV,0) implies Vf = V2V, and therefore the equality in
(24) also holds.

Lastly, note that Vygu = —6, and thus when K is a cylinder parallel to 6, the
second fundamental form at € is zero everywhere, and therefore

/ (Y octs, Vo) dpioxe = / (1169, 6) dpiosc =0,
oK oK
meaning that the equality holds also in (26). O

Remark 4.2. In fact, the equality in (26) holds if and only if K is a cylinder,
provided that the boundary of K is C3, and e~" is supported on the entire R”.
Indeed, if for some vector § € R™ \ {0}, we have that for every « € 0K, the vector
6. (the projection of 8 onto T, the tangent space of K at x) satisfies (I116,,,0,.) = 0,
then this means that

0K ={z € 0K : (n,,0) =0} U{z € 0K : Gk (x) = 0},
where Gk (z) = detII(x) is the Gauss curvature of K at x. Note that everywhere
on the set A = {z € 0K : (n,,0) = 0}, the Gauss curvature is also zero, since
II = dn, = 0. Since the boundary of K is C2, the Gauss curvature is continuous.
Thus for all points on K, the Gauss curvature is zero. A boundary of a convex set

is a regular complete surface, and therefore, by the result of Pogorelov Hartman-
Nirenberg [49] and Massey [76], K is a cylinder.

For k = (k1,...,k,), where k; € Z, let By, = H?zl[ki, k; +1]. We shall make use
of the decomposition R”™ = Ugezn By.
We shall show

Proposition 4.3 (Stability in the Brascamp-Lieb inequality — smooth case). Let
i be a probability log-concave measure on R™ with C? density e~V supported on the
whole R™, and suppose V?V > 0. Fiz ¢ > 0. Consider a convexr set K with C?
boundary and a function f € WH2(K) N CY(K) such that

() [ - ( /| fdu>22u(K) J AL -

Then there exists a vector 6 € R™ (possibly zero), which depends only on K and f,
such that

e If K is bounded, we have
(27) | o < Cu(xv)e
OK

where Cy (K, V) > 0 depends only on V' and on the in-radius and the diam-
eter of K; and

1
(28) If = (VV.0) ~ s /K Fdull s ey < (),
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where

C? Jp) +1 /
cle) < Vu(K) \/Mne—i— ¢ 6/|VV|2d,u|K

Furthermore, for the standard Gaussian measure, we have

c(€) < VA(K) (Vne + V/ne)

(regardless of K ); if, additionally to pn = v, we have rBy C K, then we
have also

1
oK, V)< L

o If K is not necessarily bounded, then for each k € Z™, we have
| duonc(a) < i
OKNBy,

for some Cy(k) which only depends on k, p and K.
e In addition, for each k € Z",

1
29 —(VV,0 ——/ d 1 < ci(e),
(29) 1f =< ) (K0 Br) Kanf wll i) < crle)
where
C2om(KmBk,/J)—|—1
ck(e) < v/ u(K N By) \/ b 5 ne+ ¢ 6/|VV|2d,u|KmBk

Proof. Similarly to Proposition 4.1, without loss of generality we may assume that
Jf= O and consider the function u € W??2(K) N C?(K) such that Lu = f and
(Vu,nz) =0 on OK. Recall (23):

/ Py = —/ (2V £, V) + (V2VVai, V) s — / V2 2di
K
(30) — / (IIVsxu, Varu) duox ().
OK
Combining (30) with
| V8V 4 (VYY) du =~ [ (9V) IV D,
K K
and an application of convexity of K
/ (Vo rcu, Vorcu) dpox > 0.
oK
we get
(31) [ Pan< [ (V) LT N~ [ 9Pl
K K K
Under the assumption of the Proposition, this yields
(32) / V2l ?du < e
K

Therefore, there exists a vector § € R™ such that

u=—(x,0) +v
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with [ Vodu = 0 and [ |[V?v|?du < e. By the Poincaré inequality (8), this
implies that [, [Vo|?du < C2,;,. (K, p)e. Note also that

(Vu,ng) = (Vu,ng) + (6,n,) = (0,nz).
First, to show (29), we note that f —(VV,0) = Lu+ L(z,0) = Lv, and write, using
(Au)? < n||V2ul|?, for every a > 0

1f = (VV, Lk ) —/ |Lv|dp = / |Av — (Vo, VV)|dp

VAE) ([ /Hv%uzdﬁ—,/ |vv|2du+—,/ |VV|2du>

C? ) +1
< Vu(K) \/%ne+4eﬂi|vv2 ,

where in the last passage we optimized in . The conclusion follows if K is bounded.
If K is not bounded, we consider K N By, instead, and the corresponding conclusion
follows in the same manner.

Recall that in the Gaussian case, Cpom(K , i) < 1, and the “furthermore” esti-
mate on c(e) follows.

Next, to show (27) for a bounded set K, we apply the Trace Theorem 2.3 to all the
partial derivatives of v, sum it up, and use the facts that [, [Vv|?du < Cgom(K, 1€
and [, [|Vol]?dp < e:

/ (Yo, ) Pduor < / Vol2dor
OK OK

<c / (V0P + [ Vo) < O - (CRopn (K 1) +1) -,
K

where C’ only depends on the in-radius and the diameter of K, and on V. The
inequality (27) follows if we remember that (0, n,) = (Vv, ng).

Lastly, in the case when K is not bounded, given k = (ki1,...,k,), let My =
0K N By. Applying the Trace Theorem 2.3 on My, we get

/ <97nm>2dﬂaK = / (Vv,nm>2du3K
My,

My,
<Cill) [ Vo + [VPuldy < GBI+ Ol (K. )
KNBy

To get the “furthermore” estimate on C1(K,V) in the Gaussian case, apply
Theorem 2.9 in place of Theorem 2.3. ([l

Finally, we are ready to prove Theorem 1.5.

Proof of Theorem 1.5. We shall focus on showing part (1), since part (2) follows
from the Gaussian estimates in Proposition 4.3. Suppose K and f give equality in
this inequality. For a large enough R >0, let KF = KN RBY. For an arbitrary
& > 0, consider a convex set K5 with C? boundary, such that 1KR C Kf C KR,
such that u(K \ K£) <8, and such that drv (v|sx =, VNoxr) <0 (Where dry stands
for the total variation distance). This is possible to do, for example, by selecting
K f very close to K in the Hausdorff distance. Indeed, the relation between the
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measures follows in a straight-forward manner, while the total variation estimate
follows since Lebesgue surface area measures converge weakly when bodies converge
in Hausdorff distance (see Schneider [84]), and hence the same holds for the surface
area measures of bounded convex sets with respect to u, in view of our assumptions.
Since (K \ KF) < 6§ and K gives an equality in the Brascamp-Lieb inequality,
we see that there exists an €(0) > 0, possibly depending on §, V and f, such that

K3

2
nf) [ - ( /. fdu> > u(KE) [ (92V) VLV o),

such that €(d) =50 0. By Proposition 4.3, denoting Cs g = ﬁ fKR fdu, there
s 13

exists a 05, g € R (possibly zero, which depends only on K£ and f), such that, for
each k € 2™,

(33) If = (VV.0s.r) = Cs.rll L1 (k2B ) < 1(0:F),

with ¢1(d, k) depending only on k, u and possibly K, but not on R. Fix k €
Z"™; in the following paragraph, all the parameters may depend on it. Note that
Cs.r 2 Rooo C = m fKﬂBk fdu. By (33), there exists an r > 0, possibly
depending on K, f and V, such that 85 € rBY whenever €(§) € (0,1). Therefore,
there exists a vector @, such that 05 r —s5—0,r—>00 ¢, Where the convergence is
understood in the sense of sub-sequences. Letting § — 0, we arrive to the conclusion
(b) of the theorem.

Next, we recall that there exists a function v = vs g on Kf with fo Vudy =0

and fK;;% [V2v||?du < €(8), and such that (Vv,n,) = (0cg,ng) on OKE. For

k = (k1,...,kyn), where k; € Z, let M,‘g’R = 8K§ N Bg, and M = 0K N By.
Note that provided that § is chosen small enough, and R is chosen large enough
(depending on k), the set K% N By is close to K N By in Hausdorff distance by
¢(6, k), and the constant from the trace Theorem 2.3 for K;; N By, is the same, up
to a factor of 2, as that of K N By, which in turn depends only on K, V and k, but
not on § or R. We get, using the Trace Theorem 2.3,

/ <96,R7ﬂx>2duaz<:/_ (Vo,ne)dpox
MR MR

< C(k) / Vol + [ V20lPdu < O(k) / Vol + V20 du
Kéﬁ k K?

C(k)(l + Czoin(K7 M))Q

where in the last passage we used the fact that Cpoin(KE, 1) < Cpoin(K,p) and
Y(KE) > ¢o > 0, for some fixed constant ¢y > 0 that does not depend on 6, R, or k.
Finally, for each fixed k, we let § — 0 and R — oo, thereby insuring that €(§) — 0,
and we therefore get that (8, n,) = 0, with 6 chosen above. In the last step we used
also that the surface measure on M, ,f’R tends to M}, weakly by construction.
Combining the assertion for all £ € Z", we arrive to the conclusion of Theo-
rem 1.5. ]

Remark 4.4. Note that in the Gaussian case, we have a stability estimate which
works for unbounded sets, regardless of their diameter. Thus in the Gaussian
case, the approximation argument is easier, and does not require considering the
intersection with By,.
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5. ON THE GAUSSIAN TORSIONAL RIGIDITY

In this section, the measure =y is fixed to be the standard Gaussian on R™, and
for a convex set K we fix the notation

[ =5 h

5.1. Torsional rigidity: General discussion. For a convex domain K in R"
and a function F' € L?(K) N C(K), define the FF—Gaussian torsional rigidity by

= sup

2
F
Tf(K) . (f U)2 ,
veEWL2(K,y):v|ax =0 f|v’U|

where the derivatives are understood in the weak sense, and the boundary value is
understood in the sense of the trace operator, as per our convention.

In the case of Lebesgue measure and F' = 1, this object has been studied heavily,
see e.g. Pdlya, Szego6 [83]. A rich theory involving isoperimetric inequalities related
to the Lebesgue torsional rigidity has been developed in the past couple of centuries,
see, for instance, Kohler-Jobin [64], Brasco [19], Colesanti, Fimiani [28]. In this
section, we will see that the extension of this object to the Gaussian setting also
has a variety of nice properties. We shall later require most of them for the proof
of our main result Corollary 1.3, as well as Theorem 1.6.

The following classical Lemma holds, in fact, in the most abstract setting, and

for an arbitrary measure, but for simplicity, we state it for the Gaussian measure
on R™.

Lemma 5.1. Let K be a conver set and F € L*(K,~) N Lip(K). Then
2
Fuv .
SUP%T?Q = 12f/ |Vul?,

where the infimum runs over all WY2(K, ) functions u : K — R with Lu = F,
and the supremum runs over all W12(K,v) functions v : K — R which vanish on
oK.

Proof. Let u : K — R be such that Lu = F. On one hand, note that for any
ve Wy ?(K,7), and any ¢ € R,

/|Vu —tVu|? >0,
and thus

/|Vu\2 > —2t/(Vu,Vv> —t2/\vu|2 :2t/Fv—t2/\Vv|2.

Optimizing in ¢, we get
2
F
/|VU‘2 > (f v) .
~ IVl
In the case when Lv = F, the right hand side above equals [ |Vv|?, and therefore

Fug)?
inf \V/ 2 :/ v 2 _ (f 0 )
in /| ul [V 4f|vvo\2
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where vy € WO1 2 (K,7) is the unique function with Lvg = F' and vanishing on the
boundary (see Theorem 2.12). The inequality above also yields that

() Fvo)? U Fv)?
[ Vw2 = [V’

for any function v vanishing on the boundary. Taking the supremum in the inequal-
ity above completes the proof. O

We shall need a stability estimate for Lemma 5.1. Below we shall use notation

1 ) 1 2
V‘"v\ax(w) = W AKW dvlox — <W /SK Wd7|dK) .

If the boundary variance Var,|,, (w) of a function w is small, then it is somewhat
close to taking a constant value on the boundary of K. With this in mind, the
following statement is a natural stability version for Lemma 5.1:

Proposition 5.2. Let K be a C? conver set in R" of Gaussian measure a € (0,1),
such that rBy C K. Fiz F € WY2(K,v)NLip(K), and let u € WH2(K,v)NC?(K)
be such that Lu = F. Suppose that

1

Then
Var,|,, (u) < C(K)e,

o—1(a)?

where C(K) = 212 ae 2

Proof. Let ug be the unique function such that Luy = F and ugloxg = 0 (see
Theorem 2.12). Consider a function v = u —ug. Then Lv = 0, by our assumptions.
Thus, integrating by parts (strictly speaking, by the definition of the weak solution),
we get

1
/(Vv,Vuo> = —/uoLv + m /8K ug{Vv,ng)dyax = 0.

Therefore,

/|Vu|2 =/|Vuo —Vol? :/\Vuo|2—|—/|Vv|2 :T5<K>+/|vv|2.

By our assumptions, we therefore have

(34) / Vo2 <e.

Next, by the Gaussian trace Theorem 2.9, for any constant ¢y € R, we have
2 1 2 2
(v—co) dylox <~ [ (n(v—co)”+[Vo[)dvy(z).
oK rJK

Letting ¢g = ﬁ J5 vdr, applying the Poincaré inequality (6) to v — ¢, and using
(34), we see that the above is bounded from above by V(K)@.
Note also that for any ¢y € R,

1

< — —0)? )
Var o) € =g [ (0= coPdrlon
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We conclude that

n+1 v(K)
(35) Vary,, (u) < K €.
It remains to note that by the Gaussian isoperimetric inequality [14], [86],
~v(K) 271 (5(K))?
——— < V2my(K 2 .
k) = VR

Next, we show the continuity property of the torsional rigidity.

Proposition 5.3. Suppose K and L are bounded conver domains in R™, such that
V(KAL) <e. Let F € L*(KUL,y)NC(KUL). Then

I TE(K) = TY(L)| < c(e) —e0 0,
where C(e) depends only on K and L, and F.

Proof. Note first that it is enough to show that for any convex domains A and B
such that A C B and v(B\ A) <€, we have |T¥(A) — TH(B)]| < c(e).

Indeed, applying this fact with A = K and B = K N L, we would get \Tf (K)—
T (K NL)| < c(e), and then, similarly, we could get [T (L) — T*(K N L)| < c(e),
which would together yield [T (K) — TF(L)| < 2¢(e).

Next, by the definition of torsional rigidity, if A C B, we have

TF(A) < @TF(B) = (14 CteT"(B).

—(4)
Therefore, it suffices to focus on the case when A C B, v(B\ A) < ¢, and to show

that T (B)—T¥ (A) < c(e). Let u be the function on A with u|gs = 0 and Lu = F,
and v be the function on B with v|sp = 0 and Lv = F. Our aim is to show that

L v|? _ b ul? c(e
7(B)/wav 7(A)/Aw 2dy < c(e).

In view of our assumption that v(B \ A) <, it suffices to show
(36) / Vol?dy — / Vul?dy = / Vol2dy + / (Vo2 — [Vul?)dy < (o).
B A B\A A
Firstly, Vv € L?(B), and therefore, by the Dominated Convergence Theorem,
/ |Vo2dy < ¢/(€) —c0 0.
B\A
Next, integrating by parts, and using u|s4 = 0, as well as Lu = Lv = F', we see
(37) J 9o = 1Val)ay = [ oV - u)m)do.
A oA
By the boundary regularity estimate Theorem 14.2 from Gilbarg, Trudinger [45],

since A is convex, we have that [Vu/| is bounded on A, and also | V| is bounded on
B, and the bounds depend only on n and sup 4 |u| (as well as supg |v|). Thus

(38) / v(Vv,ng)dylorx < C’g/ vidy|ox < c(e).
A A
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By the trace Theorem 2.3, applied with K = B\ A, using compactness, we see
that

/ vidylax < C”/ (v* 4 [VoP)dy < ¢1(e),
9A B\A

where in the last passage we used that v(B \ A) < ¢, and by the dominated con-
vergence theorem. Thus (36) follows. O

Corollary 5.4. For any convez body K, any continuous F' : K — R, and any e > 0
there exists a convex body K. C K with C? boundary, such that K. is e—close to K
in Hausdorff distance, and |TF (K) — T (K.)| < c(e), for some c(€) =0 0, which
depends only on K.

Proof. We select K, to be a C? §-approximation of K from inside in Hausdorff
distance, where § < e is chosen sufficiently small so that |T7F(K) - Tf(L)| < g,
which is possible to do by Proposition 5.3. The crucial observation here is that
the constant C' from Proposition 5.3 is uniformly bounded once § is chosen small
enough.

Indeed, it only depends on the in-radius of K (which is the same as that of K, up
to a factor of 2), and on the supremum of the solution u. of the equation Lu. = F
on K. with the Dirichlet boundary condition (as per Theorem 2.9 and Theorem
14.2 from [45]). Letting v = u — u,, where u is the solution of Lu = F' on K with
the Dirichlet boundary condition, we see that Lv = 0 and |v|sk.| < C(e) — 0, by
continuity of v. This yields that |v.| < C(e) on K., by the maximum principle.
Thus indeed |ve| < C’ on K., with C’ that only depends on K (and not K.). We
conclude that the constant C' from Proposition 5.3 is uniformly bounded once § is
chosen small enough, and the corollary follows. O

Lastly, we shall need

Lemma 5.5. For any conver set K with non-empty interior, any continuous F :
K — R, and any € > 0, there exists an R > 0 such that

TS (K) — TS (KN RB3)| < e.
Proof. Firstly, we note that

’V(K) TF(K),

TF(KNRBY) < ———
(KORBES) < S nrBp)

and select Ry to be large enough so that the above yields
TS (KNRBy) - TS (K) <e.

Next, let v : K — R be the solution of Lv = F and v|gx = 0 and vg : K — R be
the solution of Lvg = F and v|ggr = 0. Suppose R > Ry for some Ry > 0. Then

|Vv|2d7+/ |Vo|? — |Vog|2dy.

KNRy B}

Y(K) (TF(K) - TF (K A RBY)) < /
K\RyB}

Select Ro to be large enough so that fK\R2Bn |Vo|2dy < e.
2
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Finally, integrating by parts, we see

/ |Vo|? — |[Vog|*dy
KNRyBy

= / (Vv — Vg, ng) (v + vg)dy|ox
OKNRyBY

+/ (Vv — Vug,ng) (v + vg)dy|ggn—1.
KNRySn—1

Since v and vg take value 0 on 0KNRBY, and in view of the boundary regularity es-
timate Theorem 14.2 from Gilbarg, Trudinger [45] (which yields that (Vv—Vug, ny)
is bounded almost everywhere on 0K N Ry BY), we get that

/ (Vv — Vug,ng)(v+vgr)dylox = 0.
OKNRyBY
Lastly, we write

/K s l<Vv — Vg, ng) (v + vr)dy|gsn—1
NR2S™—

<10 / [Vv|2 + [Vug|? - / v? + 0%,
KNRySn—1 KNRySn—1

which can be made arbitrarily small in view of the fact that v,vg, |Vv|,|Vug| are
all square integrable on K, provided that R, is selected appropriately. Letting
R = max(Ry, Rs) finishes the proof. O

5.2. Isoperimetric inequalities for the Gaussian torsional rigidity. First,
let us consider the case F = 1 and use notation T, (K) = T (K). We notice an
isoperimetric inequality for T, analogous to the Saint-Venant theorem (see, e.g.
Pélya-Szego [83] for the Lebesgue version):

Proposition 5.6 (Gaussian version of the Saint-Venant inequality). Fiz a € [0, 1]
and let K be a convex set with v(K) = a. Then

T,(K) < Ty(Ha),
where H, is the half-space of Gaussian measure a.

Proof. Let vy vanish on the boundary of K, Lvy = 1, and let v be its Ehrhard
symmetrization v : H, — R. By the definition of the Ehrhard symmetrization, v
also vanishes on the boundary of H,, and [v§ = [ v. By Lemma 2.1 (the Ehrhard

principle),
/ \Vv8‘|2d’y§/ |Vol?dry.
H, K

Thus, in view of Lemma 5.1,

_ Ugro)® _ (J, i) .

T (K) = <
)= Sl < T, [Vl <

(Ha)-

In the Appendix, we shall discuss a generalization of Proposition 5.6.
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5.3. Some lower bounds for torsional rigidity. In this subsection, we present
several lower bounds for Gaussian torsional rigidity, and several of them will be
important for us in Section 6, and will be directly used in the proof of the main
results. Recall the notation:

1 T2
pr) = — e 2ds

and
R 2
Jo_1(R) = / t" ez dt,
0
and also ¢,—1 = J,,—1(00). We start by noticing

Lemma 5.7. Let K be a convex symmetric set in R™ and suppose y(K) > a. Then
the in-radius of K, denoted r(K), satisfies

r(K) > 0.5¢"(a).

Proof. Indeed, suppose not. Consider the smallest symmetric strip S containing
K. Then S also does not contain 0.5p~1(a)B%, and thus has width smaller than
¢ a). But then the Gaussian measure of S is smaller than a, arriving to a
contradiction. (]

As an immediate consequence, we get

Lemma 5.8. Let K be conver symmetric set with v(K) > a, for a € [0,1]. Then
Jn—1(0.4071(a))

acCp—1

LK) > T,(0.407 (a) BY).

Proof. By Lemma 5.7, K contains a centered ball 0.5¢~!(a)BY. The lemma thus
follows by considering the function v on K with Lv = 1 on 0.4¢~!(a)B%, and
vanishing on K \ 0.5¢~!(a)B% (which exists by Theorem 2.12), and the definition
of torsional rigidity. |

We shall make use of the following bound:

Lemma 5.9. Let K be conver symmetric body with v(K) = a, for a € [0,1]. Then

¢ '(a)?

T(K) 4e2n? -

v

Furthermore,
¢~ (a)? 2 2
T’Y(K) 2 4q2 sup FY(tB(l) (1_t) s
a t€[0,1]

where B, is the centered Euclidean ball of measure a.

Proof. Let v: K — R be given by v(z) = 1 — ||z|x. It vanishes on the boundary
of K, and thus

Jo? (1 Ex]x)?
LK) 2 70 = TV ]allxl?

Note that V||z||x € K°, and K° C 7~ Bj5. Thus

(K)
1 2
< < —

Licensed to Georgia Inst of Tech. Prepared on Thu Apr 10 14:48:36 EDT 2025 for download from IP 143.215.16.81.
License or copyright restrictions may apply to redistribution; see https://www.ams.org/journal-terms-of-use



SYMMETRIC VERSION OF EHRHARD’S INEQUALITY 5067

where in the last passage we used Lemma 5.7. In addition, note that for any
t €10,1],
Y(EK)(1 —1)

1-E|X| x>
Xl > X0

> (1 —t),

where in the last passage we used a rough lower bound of ¢ for YY((t ;f)) , which follows

as 7 is ray-decreasing. Plugging t = "771, the statement follows from the estimates
above.

To get the second bound, we use Lemma 2.13 in place of the bound y(tK) >
t"v(K'), which implies that for any ¢ € [0,1], one has y(tK) > ~(tB,), where B, is
the centered ball of measure a. (]

In analogy with Lemma 5.9, we get the following fact, which will be crucial in
the next section:

Lemma 5.10. For any F € L*(K),

r(K)2 (E[F(1 - |IX]%)])"
0T R

where r(K) is the in-radius of K. Furthermore, if K = RBS x R"* is a round
k-cylinder, and F(z) = k—Zle x2, then we have an equality in the estimate above.

Proof. We use Lemma 5.1 to argue that for any v € WH2(K) with v|gx = 0, one
has

F (fF”)z
TEK) 2

We plug v = 1 — ||z||% to get the bound

(f F( - ||l2]%))?

(39) TF(K) > .
! A4 [ lll%IV el x>
It remains to recall that V||z||x € 0K°, and K° C ﬁBS, and therefore
Vel < =
T(|K| > T(K)

When K = RBS x R"* and F(z) = k — Zle x?, we have ¢ - F = L(1 — ||z|%),
and thus the equality holds in (39) by Lemma 5.1. In addition, in this case we have
1

IVizll x| = 7%y » and thus the equality must hold in the estimate of the Lemma. [J

We conclude with some natural questions about the Gaussian torsional rigidity.

Question 2.

(1) Over all convex sets of measure a € [0, 1], which set minimizes T, (K)?

(2) Over all symmetric convex sets of measure a € [0, 1], which set minimizes
T, (K)?

(3) Over all symmetric convex sets of measure a € [0, 1], which set maximizes
T, (K)?

(4) Over all symmetric convex sets of measure a € [0, 1], which set maximizes
(minimizes) T]f_ﬁ(K)?
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6. THE GAUSSIAN CASE, THEOREMS 1.3 AND 1.6

In this section we discuss estiméates in the case of the standard Gaussian measure
. . -n .
v on R™, with density v/27  e~* /2. We shall use the notation

/:—ﬁ/l{dv(f{),

where K is a convex set in R™ (in each instance it will be clear from the context
which convex set is considered.)

Most of this section is dedicated to proving Theorem A. Let us first deduce
Corollary 1.3 from it; first, we formulate the precise version of Corollary 1.3:

Corollary 6.1. For any symmetric convex set K in R",

ps(K,7)
o 0 (EIX )™ ()2 (B0 LX) - (0B X )" ~ L X e+ (B )°
T acR (o — E[lX]%)?
1
+n -EX?2’
Moreover, the equality holds if and only if K = RBY x R"™% for some R > 0 and
k=1,...,n.

Remark 6.2. A direct computation reveals that the optimal choice of o in Theorem
6.1 is
_ 1+ 4 (K| X5 (B X% — B[ X%)
2r(K)?E(| X% (1 - E[X|%)

Proof of Corollary 6.1. Combining Theorem A and Lemma 5.10 applied with F' =
a — ||z||%, we arrive to the inequality in Corollary 6.1. The equality cases of
Theorem A show that only round k-cylinders can be the equality cases in Theorem
6.1. Proposition 1.4 gives an expression for ps(-,v) for round k-cylinders, and a
direct computation shows that it coincides with the one given by Corollary 6.1.
Alternatively, one may use the fact that round k-cylinders are the equality cases
of Theorem A, and also are equality cases of Lemma 5.10 (in view of the fact that

F=k-— Ele 22 in this case), to conclude that they are, indeed, also the equality
cases of Corollary 6.1. O

6.1. The key estimate. We outline Proposition 6.3, which substantially improves
upon the estimate of Eskenazis and Moschidis [39]. For the reader’s convenience,
Proposition 6.3 is stated together with equality cases, even though so far, we assume
smoothness. We shall get rid of the smoothness assumption later on. Recall the

notation | = ﬁf}{ dry.

Proposition 6.3. For any symmetric convex set K in R™ with C?-smooth boundary
and any even u € W22(K)N C?(int K),

2
2,12 > 2 (J Lu)
JIv2ae = [vap + 2
Moreover, the equality holds if and only if either
o u=C12?+ Csy, for some C1,Cy € R or
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e there exists a rotation R such that RK = LxR"™ %, for some k— dimensional
symmetric conver set L C R*, and u(Rz) = Y., a;a?, for some real
numbers aq, ..., qy,, such that ay = -+ = qp_g.

Proof. Let u=1v+ t%z, for some ¢t € R. Then
(40) [V2u||? = ||[V20]|2 + 2tAv + t2n = ||V20||? + 2t Lo + 2t(Vv, x) + t*n.

Note also that
2

(41) Lv:Lu—tL% = Lu —t(n — z?).
Using that K is symmetric and u is even, and consequently f Vv = 0, and applying
the Gaussian Poincaré inequality (6) to each of the %, i1=1,...,n we get

(12) JLEY R

Combining (40), (41), (42), and the fact that Vu = Vv + ¢z, we get

/||V2uH2 > /|Vv|2 + 26(Vv,z) + t*n + 2tLu — 2t*(n — 2?)
(43)
=/|Vu|2 + 2tLu + t*(z* — n).

Plugging the optimal ¢ = n{ ;7;2 yields

/||V2u||2 > /|Vu|2 + J L

n—EX?’
arriving to the inequality of the Proposition.

In order to characterize the equality cases, suppose that the equality occurs.
Then the equality occurs in (42), which means that the equality occurs in the
Brascamp-Lieb inequality (4) for every g—;. By Proposition 4.1, either K is ar-
bitrary and v is an affine function (which means, in view of symmetry, that v is
a constant function), or K is a cylinder, and there exists a collection of vectors
01,...,0, € R™ (some of which may be zero), and constants ci,...,c, € R, such
that g—;fi = (x,0;) + ¢;, and {t0; : t € R} C K. Let us discuss this case by case.

Case 1. v = C, for some constant C' € R. Then u = Cy2%+Cy, for some Cy, Cy € R,
while K is arbitrary.

Case 2. Suppose v = C + (x, ), for some non-zero vector . Then u = C'+ (z,6) +
C122, which can only be an even function if § = 0, bringing us back to the first
case.

Case 3. Suppose K is a cylinder, and g—;’i = (z,60;) + c;, and {t0; : t € R} C K, for
alli =1,...,n. Thus, since v is even, we have v = (Az,x) + C, where Aisannxn
matrix such that ATe; = 6;, and therefore span(ATe;) C K. Therefore, there exists
a rotation R such that RK = L x R"~*_ for some k—dimensional symmetric convex

set L C R¥, and v(Rx) = Y7, Bz}, for some real numbers f;. Recalling the
relation between u and v, and since z? = |Rz|?, we have u(Rx) = Y .| a;z?, for
some real numbers aq, ..., a,, such that a; = -+ = a,_g.

(|
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6.2. Proof of the inequality of Theorem A. For the inequality part, we may
assume, without loss of generality, that K is C?-smooth. By Proposition 3.16, it is
enough to show that for any f € C'(9K) there exists a u € C*(K)NWh2?(K) with
(Vu,n,) = f(z) on x € 9K, and such that

ey I 9 2 g Lu)2 + Var(Lu),

with ps (K, ) satisfying the estimate of the Theorem. By Theorem 2.10, one may
choose u to be the solution of Lu = F on K, for some F € L*(K,v) N Lip(K),
and (Vu,n,) = f(z) on z € 9K, where [ F = ﬁ Jor fdvlox . In the case when

/. ar fdvlox = 0, we simply take F' = 0, and thus the desired conclusion holds for
an arbitrary value of ps(K, ). Therefore, by homogeneity, we have

ps(K,7y) > sup o LIVl + | Vul® — Var(F)
T FeL2(Ky)NLip(K): [ F#0 wlu=F (f F)?

Thus, as a corollary of Proposition 6.3, we get that for a C?—smooth convex set
K, and for any F € L*(K,~) N Lip(K) with [ F # 0,

. 2 [ |Vul]? = Var(F) 1
wEC2 (int K)NW?22(K ): Lu=F ([ F)? n—EX2’

pS(K, ’7) Z

By Lemma 5.1, for any u with Lu = F', we have

/|Vu|2 > TF(K).

Without loss of generality, by homogeneity, we may restrict ourselves to the case
J F =1. Thus the inequality of the theorem follows.

In what follows, we shall characterize the equality cases for Theorem A. Before
we proceed with the formal argument, we outline a sketch of the equality case
characterization in the smooth case, for the reader’s convenience.

Remark 6.4 (Equality case characterization in the smooth case). In order to char-
acterize the equality cases among smooth convex sets, we notice that, firstly, u (as
defined in Subsection 6.2) must satisfy

(44) / Vul? = TF (),

and, secondly, the equality must occur in Proposition 6.3. (We note also that
assuming sufficient smoothness about L as well as K allows us to use elliptic regu-
larity results, see e.g. Evans [40], which would ensure sufficient smoothness of u.)
By Lemma 5.1, and in view of Theorem 2.12, equation (44) is true when u is the
unique function satisfying Lu = F' and taking a constant value on the boundary
of K. From the equality case characterization in Proposition 6.3, we get Cases 1
and 2.

Case 1. u = C’1§ +Cs. Then F = Ci(n—2?), and therefore, K is a Euclidean ball:

indeed, the only situation in which the function u = 01“32—2 + C5 takes a constant
value on the boundary of K is when K a Euclidean ball.
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Case 2. There exists a rotation R such that RK = LxR" %, for some k—dimension-
al symmetric convex set L C R¥, and u(Rz) = Y1 | a;x7, for some real num-
bers aq,...,qa,, such that @y = --- = «a,_;. Then the functlon az 133 +
> iy (il takes constant values on the boundary of RK = L x R"™*, and
this implies that the set L must be a k—dimensional Euclidean ball.

This shows that the only possible equality cases for Theorem 6.1 are round
k-cylinders. The fact that they are, in fact, equality cases is the statement of
Proposition 1.4, which we already shown.

6.3. Stability in the key estimate. We deduce immediately from the stability
result for the Gaussian case of the Brascamp-Lieb inequality Proposition 4.3:

Proposition 6.5. Fiz € > 0. Suppose that for a symmetric conver set K with
C?-smooth boundary and an even u € WQ’Z(K) N C’Q(K), we have

2,112 < 2 4 )
S92l < [ v+ SRED G
Then either

(] Hu—Clx2 — CQ|‘L1(K7,Y) S \/’y(K) (\/E—F %), fOT some 01,02 €R or

e there exists a rotation R such that

lu(Rz) — Zazx = Collz, (k) < VA(E) (Ve + V/ne)

i=1
for some real numbers o, ..., a,, such that oy = -+ = an_g, and simul-
taneously, there exists a vector § € R"~* such that

/ <9anw>2d'y@K S Ma
oK r

where 1 is the in-radius of K.

Proof. Indeed, by the assumption, we deduce that a near-equality must occur in
(42), and the conclusion follows immediately from Proposition 4.3 (the stability in
the Brascamp-Lieb inequality). |

In what follows, we outline an approximation argument, to get the equality cases
in the class of arbitrary convex sets.

6.4. Proof of the equality cases in Theorem A. Suppose the equality occurs in
Theorem A for some convex set K. Namely, suppose that for some F € L?(K,~)N
Lip(K) with [ F =1,
1

n—EX2
As before, for a large R > 0, let K = K N RBY. For an arbitrary ¢ > 0, consider
a convex set Kg% with C? boundary, such that %KR C Kf” C K& such that Kg%
is d-close to K7 in Hausdorff distance, and such that v(K \ K£) < §. Note that
our assumption implies that dry (Y|axr, Vs Kéa) < 4: indeed, this follows from the
corresponding comparison in the Lebesgue case, which is outlined in Schneider [84].

Then, using Proposition 5.4 and Lemma 5.5, one may select the sequence of R
and § in such a way that the torsional rigidity T7F (K (5) converges to the torsional

ps(K77) = 2T’5(K) - VGT(F) +
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rigidity T,f (K). Using also the continuity of ps(K,7) (which follows from the
definition), and the continuity of Var(F) and EX?, we get

(45) ps(K§, ) < 2T (K) — Var(F) + +e,

1
n —EX?2
for some € > 0 that depends only on § and R. Recall that by Proposition 3.16,
there exists a u. € W22(KE) N C?(intK) with Lu. = F on K[ such that

(16) pu(KE ) = [P0l + [V - Var(P).
Using Lemma 5.1, we see that
1
2 2 2 2
/||v uel? + |V g2/|w4 F e

By Proposition 6.5, either
|ue — Cla® — CellL, (k2 5) < cle),

for ¢(e) — 0 such that c(e) only depends on € and n, or there exists a rotation U¢
(which may depend on €), such that

lue(Uz) =D ai(e)a? = Cole)l L, xS €(e)-

i=1
Here «;(e) stand for some real numbers aq(€),...,an(€), where aj(e) = -+ =
a1 (€); simultaneously, there exists a vector . € R"* such that

/ <067 nm>2d78KR < C,/(E)v
KR s

with ¢’ (€) =0 0, depending only on n and the in-radius of K[, which in turn is
bounded from below regardless of the values of § and R by our construction.
Recall that drv (v|oxr, ’}/|3K§2) < 6. We let € — 0 (while considering appropriate

subsequences), to conclude that K f converges to K, 6. — 60, and therefore, u.

converges weakly to a function u € W22(K, ), such that either u(z) = O‘TxQ +C,
or u(z) = (Az,z) + C, for some positive-definite matrix A. Furthermore, whenever
0 € Ker(A), we have (6,n,) = 0 for almost all z € K. Therefore, K has to be a

cylinder.
It remains to conclude that K is a “round” k—cylinder. Indeed, by Proposition
6.3,
1
S(Kf ) >2 P =Var(F) + ———.
PR 22 [ IV = Var(F) + s

Thus by (45),

(47) / |Vue|> < TF(K.) +

€

By Proposition 5.2, (47) yields that

Va’r’ﬂax (ué) § C(E)a

€

5

where ¢(e) =0 and depends only on n and r (which are fixed). Since
drv(Ylorr, Yoxr) <6,
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we see, after letting 6 — 0 and R — oo, that there exists a C € R such that
uloxg = C. Recall that either u(z) = aTzQ + C, or u(z) = (Az,z) + C, for some
positive-definite matrix A; the fact that u|gx = C thus implies that K is a round
k—cylinder.

Finally, the fact that all round k—cylinders do appear as equality cases for The-
orem A was shown in Proposition 1.4, and the proof is complete.

6.5. Some more corollaries of Theorem A and proof of Theorem 1.6. As
another corollary of Theorem A, we have

Corollary 6.6. For any symmetric convex set K in R",

J—xz? 2
ps(K,7) >  sup 20" (%) ~ EX3 + (BX3) L
[ 25 SO (#J —EX3)? n—EX?2’

where X j = Projspan(e;);c, X -
Moreover, the equality holds if and only if K = RBY x R"™* for some R > 0
and k=1,...,n.

Proof. We let F' = % (as [ F # 0 by Lemma 2.15), and use Theorem A. [
. J

As another immediate corollary of Theorem A, obtained from it by letting F' = 1,
we get
Corollary 6.7. For any symmetric convex set K in R",
1
n—EX?2"
Remark 6.8. Theorem 2.11 allows us to define, for a strictly-convex smooth set K,
the Poincaré deficit

ps(K,v) > 2T, (K) +

E|Vv|? — Ev?
PD(K)= inf ——M—
( ) v:thI)lzfv (E’U)2
where the expectation is with respect to the restriction of the Gaussian measure to
K. This quantity can be viewed as an alternative to torsional rigidity. Analogously,
we shall consider the “symmetric” Poincaré deficit: for a symmetric strictly convex
set K in R"™, consider

+1,

E|Vv|? — 2Ev?

PD2(K) - 'UZL’})Ii*Q’U (E’U)2

+ 2.

Our proof also yields, in fact,
1
n—EX?2’
Proof of Theorem 1.6. Finally, we proceed with the proof of Theorem 1.6. By
Lemma 3.4 and Corollary 6.7, it suffices to show that

. 1 ¢~ '(a)? 1
f 2T, (K > .
K:,ul(I}()Za ( +(K) + n — ]EXQ) ~ 4e2n? * n— c,,:la‘]nﬂ oJ . (cnra)

ps(Ka ’7) > ZPDQ(K) +

By Lemma 2.13,

1 1
inf . —— z2dy(z) = —/ z2dy(z),
K:v(K)=a ’Y(K)/K () aJp ()

a
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where B, is the Euclidean ball of Gaussian measure a. Integration by polar coor-
dinates shows that

1 1 _
i () = i o e a)

Combining this with Lemma 5.9 (which provides a lower bound for T, (K)), we
arrive to the conclusion. ]

APPENDIX A. A FEW ADDITIONAL PROOFS

Let us recall the Lax-Milgram Lemma (see e.g. Evans [40]).

Lemma A.1 (The Lax-Milgram Lemma). Let H be a Hilbert space with norm
II-1l. Let Q be a symmetric bilinear form on H and 1 be a linear functional on H.
Suppose that

e Q is continuous, i.e. Q(f,q9) < Ci|lfIl gl
e Q is coercive, i.e. Q(f,f) > Ca| f|*

o [ is continuous, i.e. |I(f)] < Cs|f]l.

Then there exists a unique h € H such that for every f € H we have Q(f,h) =1(f).

Proof of Theorem 2.10. Consider the bilinear form

Q(u,v) = /K (Vu, Vo)du,

and the linear functional

l(v) = —/ deu—i—/ Sfuduark.
K oK

By Cauchy’s inequality, Q(u,v) < Cllullwr.2(x,u) - [Jullwi2(x,u), therefore Q is
continuous. Without loss of generality, we may work in the space WY2(K, u) N
{fK udp = 0} (if we pick u + C' in place of u, nothing changes). Then, by Poincaré
inequality (8), @ is coercive (where the coercivity constant depends on the Poincaré
constant). Lastly, we note that [ is continuous by the Cauchy’s inequality and the
trace Theorem 2.3. The existence follows by the Lax-Milgram Lemma A.1.

The “moreover” part follows by the standard regularity estimates, see e.g. Evans
[40] or Kolesnikov, Milman [57].

The “furthermore (a)” part follows by using Theorem 2.9 in place of Theorem
2.3. The “furthermore (b)” part follows since one does not need to use Gagliardo’s
theorem if f = 0, and (11) guarantees that @ is coercive, without needing bound-
edness of the domain.

In order to show uniqueness, suppose by contradiction that there are two func-
tions uw and v which satisfy the system, and consider A = v —v. Then Lh = 0 on K
and (Vh,n,) = 0 on K which implies that [, [Vh|?du = 0, and thus h = const
in the sense of the space W12, yielding that u = v, up to a constant addition. [
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Proof of Theorem 2.11. Consider the bilinear form

Q(u,v) = /K(VU,VU> — suv dr,

and the linear functional

1v) =~ [ Fedy+ [ fodrlonc,
K OK

As before, [ is continuous by the Cauchy’s inequality and the Gagliardo’s Theorem
2.3. By Cauchy’s inequality, @ is continuous. Without loss of generality, we may
work in the space W2 (K, u) N { [, udp = 0}: indeed, by switching F' with F'+ Cy,
where Cj is fully determined by F and f, we get that [ ¢ udy = 0. Namely, for this
we select

Co = fd'y—/ Fdy.
oK K

Whenever K is not a cylinder (and, in particular, whenever K is bounded),
Chpoin(K,v) < 1, as follows from Theorem 1.5 (the fact that Cpoin(K,v) < 1 we
already explained above, but here the strict inequality matters). Therefore, by (8),

Qlu,u) = / Vul? — sutdy > (1— sC20 (K. 7)) / Vul? dy,
K K

and thus @ is coercive, whenever s < 1. The existence follows by the Lax-Milgram
Lemma A.1.

In the symmetric case, C’gom(K ) < %, whenever K is bounded. Therefore,
the symmetric version follows in the same manner for any s < 2. The “moreover”
part follows by the standard regularity estimates, see e.g. Evans [40] or Kolesnikov,

Milman [57]. O

Proof of Theorem 2.12. Let vy € TR(WY2(K, ) N C?(K)) be any function such
that TR(vg) = f. Then w is the desired solution if u = w+7vg, and w is the solution
of the system

Lw=G on K,

w=20 on 0K,
with G = F' — Lvg. Consider the bilinear form

Q(w,v) = / (Vw, Vo)du
K
and the linear functional
l(v) = —/ Gudy,
K

both acting on the space VVO1 2(K). By the Dirichlet-Poincaré inequality (9), Q is
coercive. Both ) and [ are continuous by the choice of our space. The existence
follows by the Lax-Milgram Lemma A.1. The “moreover” part follows by the
standard regularity estimates, see e.g. Evans [40] or Kolesnikov, Milman [57].

For the “furthermore” part, recall (10), i.e. that Cp(K,~) < oo for any Lipschitz
domain K such that K is not the whole space.

In order to show uniqueness, suppose by contradiction that there are two func-
tions u and v which satisfy the system, and consider h = v —v. Then Lh = 0 on
K and hlpx = 0, which implies that [, [Vh|*du = 0, and thus h = 0 in the sense
of the space W2, yielding that v = v. (Il
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APPENDIX B. THE GAUSSIAN ANALOGUE OF TALENTI'S INEQUALITY

Let us discuss a Gaussian analogue of Talenti’s inequality. For some background
on the usual (Lebesgue) Talenti’s inequality [87], see also books by Vizquez [88]
or Kesavan [55]. The following proposition was shown by Betta, Brock, Mercaldo,
Posteraro [7], as was discovered by the author after this manuscript was written.
We shall outline the proof for the reader’s convenience.

Proposition B.1 (Gaussian analogue of Talenti’s inequality). Let F € L?(K,~),
for some measurable set K in R™, and suppose F' > 0. Let u : K — R be the

weak solution of the equation Lu = —F on K with the Dirichlet boundary condition
ulog = 0. Let Hx = {x € R" : 7 < & Y(y(K))} (the half-space of the same
Gaussian measure as K ), and let v on Hg be given by Lv = —F*, with v|sm, = 0.

Then v > u* everywhere on Hy .
First, we formulate two lemmas.

Lemma B.2. Let u: K — R be the weak solution of the equation Lu = —F on K
with the Dirichlet boundary condition ulgx = 0, with F > 0. Then u > 0.

Proof. This classical fact is a straight-forward consequence of the maximum prin-
ciple, and we outline this simple argument for the reader’s convenience, in the
case when u is the strong solution of class C? (and the general case follows by
approximation). Suppose u(z) < 0 at some point z € int(K). As u € C*(K),
and since ulgx = 0, there exists a point z¢ € int(K) which is a local minima for
u. Therefore, V2u(xg) > 0; additionally, Vu(zo) = 0, and thus Lu|,, = Auly,.
However, Lul|;, < 0 by our assumption that Lu = —F for F' > 0. In other words,
tr(V2u)|,, <0, leading to the contradiction with the fact that V2u(zo) > 0. O

Next, we formulate the Gaussian analogue of the Hardy-Littlewood inequality.
The reader may find the Lebesgue version, with an analogous proof, e.g. in Bur-
chard [21].

Lemma B.3 (Gaussian Hardy-Littlewood inequality). Let K be a measurable set
and suppose f,g: K — R are non-negative measurable functions in L*(y, K). Then

/ fgdy(z / [rgtdy(x
Proof. We write

/ngdW z) = / / / L @)>ty Hg(a)>eydtdsdy(x) =
/ / ({f > s}n{g>t})dsdt,
0
and similarly,
[ roae = [ [T ant > masa

Thus it suffices to show that for any pair of measurable sets A and B,

Y(ANB) <~y(HsN Hp).
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Indeed, since H4 and Hp are hyperplanes, and one of them is contained in the
other, we have
V(Ha N Hp) = min(y(Ha),7(Hp)) = min(y(A4),7(B)) = v(AN B),

and the lemma follows. O

Proof of Proposition B.1. For every t > 0, integrating by parts, and using the
assumption Lu = —F, we get

/ |Vul>dy = —/ uLudry +/ u(Vu, ng)dyausty
{u>t} {u>t} o{u>t}

= / uwFdy + t/ (Vu,nz)dvoqusty = / uldy — t/ Fdy.
{u>t} o{u>t} {u>t} {u>t}

Therefore,

d d
— |Vuldy = — / uFd’y—t/ Fdry
dt {u>t} dt {u>t} {u>t}

= t/ Fdvapusey — / Fdy — t/ Fdvatustys
H{u>t} {u>t} o{u>t}

and we conclude that

d

(48) —
dt Jiusey

|Vul|?dy = —/ Fdy.
{u>t}

Next, by Cauchy-Schwartz inequality, for every h > 0,

2
1 1 1
pf o ) <r [ e [ wupan,
wE[t,t+h] wE[t,t+h] wE[t,t+h]
and thus

2
d d
(49 —/ Vuldy | < —¢,(t)- —/ |Vul?dy,
) dt Jiusty [Vul (® dt Jiusty |

where
Ou(t) = Py(u<t) = Py(u* <t).
Here P, stands for the probability with respect to the Gaussian measure, and the

last equality follows from the properties of the Ehrhard rearrangement. Combining
(48) and (49), we get

2
(50) <] wdn) <o [ Fa
dt Jiusty {u>t)

Next, by the co-area formula,

/ Vuldy = / (O > s))ds,
{u>t} t

and therefore,
d

(51) -
dt Jiusey

Vuldy = =7+ ({u > 1}).
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Combining (50) and (51), we get

(52) Yoty <o [ Fay
{u>t}

Next, by the Gaussian isoperimetric inequality [86], [14],

1 e losu(n)?
2 .

(53) vHO{u>t}) =T (0w > t}) = Nor

Combining (52) and (53), we get

—1
(54) e oty (1) > (271' / Fd7> .
{u>t}

Next, using Lemma B.3 (the Gaussian Hardy-Littlewood inequality), with f = F
and g = 1y,54), we get

(55) / Fdy < / Py,
{u>t} {u*>t}

Combining (54) and (55), and using the fact that ¢,« = ¢, we conclude

—1
(56) e b (1) > (2 / Frdy| .
{u*>t}

Note that
Pus (t) = @ o (u)7H(),
and thus

Let us also denote

Then (56) rewrites as

(57) T () g o (u) ) >
t g - \/ﬂ

Now, if K is a half-space and F' = F*, then we have an equality in (49) (since

in that case, v = u* and |Vu| = const on {u = t}); we have an equality in the

isoperimetric inequality (53); lastly, we have an equality in (56). Therefore, we

have an equality in (57) in this case. In other words, recalling our assumptions on

v, we have

2

(58) (v 1) govTH(t) = —=.

Let us denote by A such a function that

22

B (z) = ez g(x).
Combining (57) and (58), we see that for all ¢ > 0,
(59) (ho(u)™h); = (hov ).
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Note that by our Dirichlet boundary assumptions, (u*)~1(0)=v=1(0)=®"1(y(K)).
Combining this with (59), we get, for all ¢ > 0,

(60) ho(u*)™' >hov™t

Since h' > 0, we see that h is a non-decreasing function, and therefore, (60) implies

that for all ¢ > 0,
(61) (W)t 2 v (),

and therefore, u* < v. O

From Proposition B.1, we deduce the following isoperimetric fact, which is a
generalization of Proposition 5.6.

Corollary B.4. For any measurable K, and any square-integrable non-sign-chang-
ing F: K — R, we have T (K) < Tf*(HK).

Proof. Note that Tf (K) =17 F(K), and without loss of generality, suppose that
F > 0. By Lemma 5.1,

Tf(K):/ |Vu\2d7=—/ uFdry;
K K
T (Hi) = / |Vo|2dy = —/ vE*dry,
Hp Hg
where Lu = F, u|lspx =0, and Lv = F*, v|spm, = 0. By Lemma B.2 (applied with

—u rather than u), we get v < 0 on K, and v < 0 on Hg. By Lemma B.3 (the
Gaussian Hardy-Littlewood inequality), applied with f = —u and g = F,

—/ uFd’yS—/ uw* F*dry.
K Hg

By Theorem B.1, —u* < —wv point-wise, and thus, in view of all of the above,
TF(K) < TF (Hg). O

APPENDIX C. A REMARK ABOUT A MORE FLEXIBLE ESTIMATE

/:: ﬁ/}(dv(w),

where K is a symmetric convex body in R™ and = is the standard Gaussian measure
on R™. Let Cpoin be the Poincaré constant of the restriction of v on K.

As before, use the notation

Lemma C.1. For any C? even function u : K — R, and any A € [0, mo——=]

’ sz‘,n("/#K)
we have
(J Lu)®
[V2ul” + [Vul> > (A + 1)T5A (K) + —5 oo
/ n— /\—HEXQ
where the expectation is taken with respect to the restriction of the Gaussian measure
on K, and

A—1 [ Lu
A+1n—R-1EX?

Fy=Lu— (n— 2%
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Proof. Let
2

+tZ
u="v —_—.
2

Then, since v is even,
/ V2u|)? + |Vul* > / V202 + 2tAv + t?n + | Vo + tz|?
> )\/ [Vol|? + 2tAv + t2n + | Vo + tz|?,

where in the last passage, the inequality is true for any A € [0, Cz;fm (v, K)], because
of the Poincaré inequality. Next, we write, as before,

22
Av = Lu— L; + (z,Vv),

and estimate the above by

/()\ +1)|Vu + )\Qitlx\Q +2tLu + t*(—n + 3;;111;2).
Lastly, we plug the optimal
n— S EX?
and get that
2
JIv2lP 4 9uP = 04 1) [ 190+ t05 ol + n_(ég)m?

It remains to note, by Lemma 5.1,

A—1
/|Vu+t0)\+ 135\2 > TN (K).
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