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ROGERS-SHEPHARD INEQUALITY FOR LOG-CONCAVE
FUNCTIONS

DAVID ALONSO-GUTIERREZ, BERNARDO GONZALEZ MERINO, C. HUGO JIMENEZ,
RAFAEL VILLA

ABSTRACT. In this paper we prove different functional inequalities extending
the classical Rogers-Shephard inequalities for convex bodies. The original
inequalities provide an optimal relation between the volume of a convex body
and the volume of several symmetrizations of the body, such as, its difference
body. We characterize the equality cases in all these inequalities. Our method
is based on the extension of the notion of a convolution body of two convex
sets to any pair of log-concave functions and the study of some geometrical
properties of these new sets.

1. INTRODUCTION

A measure p on R" is log-concave if for any measurable sets A, B C R™ and

0< A<,

pAA+ (1= N)B) 2> p(A) u(B)
whenever A, B C R™ and AA + (1 — A\)B are measurable, where A+ B = {a+b:
a € A,b € B} is the Minkowski sum.

Log-concave measures naturally appear in Convex Geometry, since the Brunn
Minkowski inequality establishes the log-concavity of the Lebesgue measure re-
stricted to convex sets, and of the marginal sections of convex sets.

A function f : R™ — [0, +00) is log-concave if f(z) = e~*“(*) for some convex
function u : R™ — (—o00,00]. As was shown in [I6], a measure p on R™ with full-
dimensional support is log-concave if and only if it has a log-concave density with
respect to the Lebesgue measure.

The class of log-concave functions has proven to be of great importance in several
areas or mathematics. From a functional point of view it has been shown they
resemble Gaussian functions in many different ways. Many functional inequalities
satisfied by Gaussian functions, like Poincare and Log-Sobolev inequalities, also
hold in a more general subclass of log-concave functions [8,[9,[12]. They also appear
in areas as Information Theory, in the study of some important parameters, such as
the classical entropy [14]. There are many examples in the literature of functional
inequalities with a geometric counterpart; Prekopa-Leindler /Brunn-Minkowski [27]
and Sobolev/Petty projection [34] inequalities are two of the main examples. This
has generated an increasing interest to extend several important parameters of
convex bodies to functional parameters [5] [6l 12, 19} 22| 24] in the class of log-
concave functions.
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The class of log-concave functions is often regarded as the natural extension
of convex bodies, taking into account that the characteristic function of a convex
body is a log-concave function and that this is the smallest closed under limits
class of functions that contains the densities of n-dimensional marginals of uniform
probabilities on convex bodies of higher dimension (we refer to the next section for
precise definitions).

In this work we extend Rogers-Shephard inequality [28] 29] to the class of log-
concave functions (Theorems 2.1l and 2.3)), characterizing the equality cases as well.
We provide other functional versions of inequalities around Rogers-Shephard’s with
their respective characterization of equality cases. While the Brunn-Minkowski in-
equality is commonly seen as the backbone of modern Convex Geometry, Rogers-
Shephard inequality can be considered as a reverse form of Brunn-Minkowski in-
equality that not only describes a relation between Minkowski addition and volume,
but also deals with yet another fundamental property in convexity: symmetry. The
far reaching influence of this inequality becomes evident as it can be found as an
ingredient not only in many important works in classical and asymptotic convex
geometry [IT], 23] 2T], 26] but also in many others with a more analytical flavor
[31L [7, 33} 25] and its extension to a functional setting as well as for the entropy of
convex measures has already been considered for instance in [17] or [I5].

The paper is organised as follows: In Section 2] we provide the notation used
in the rest of the paper and some previous results and state the precise results we
are going to prove. In Section Bl we introduce the (6, t)-convolution bodies of log-
concave functions and prove the extension of Rogers-Shephard inequalities (§]) and
@. In Section [ we introduce the more general concept of k-th (6,t)-convolution
bodies and prove a Rogers-Shephard type inequality (IQ) for surface area. When
particularizing to k¥ = n we obtain the previously introduced (6,t)-convolution
bodies. In Section[Blwe characterize the equality cases in these inequalities. Finally,
in Section [6] we revisit another result around Rogers-Shephard inequality [I7] by
giving an extended version for two different functions. Thus, we extend inequality
[@ for any two log-concave functions and characterize the equality cases. Since this
inequality will strengthen another well known Rogers-Shephard inequality (@) we
will make use of these new tools to characterize the equality cases in inequality ().

2. NOTATION AND PREVIOUS RESULTS

The notation used in this paper is quite standard in modern convex geometry
and consistent with for example [32] and [20]. A convex body is a subset of R™ that
is convex, compact and has non-empty interior. It is said to be centrally symmetric
if for any * € K we have that also —x € K. When studying geometric properties
of a convex body K it is usually very convenient to construct another convex body
from K which is centrally symmetric. There are many ways to construct such a
symmetrization. One of them is the so called difference body of K, which is the
Minkowski sum of K and —K. Let us recall that the Minkowski sum of two convex
bodies K and L is defined as

K+L={z+yeR":2e K ,yeL}
={z eR": KN(x—L)+#0}.

Brunn-Minkowski inequality (see, for instance, [4] for several proofs and charac-
terization of the equality cases) gives the following lower bound for the volume of
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the Minkowski sum of any two convex bodies K, L C R™:
K+ L|7 > |K[ + L]
As a consequence of Brunn-Minkowski inequality the following relation between
the volume of the difference body K — K and the volume of K is always true
K — K| >2"K],

with equality if and only if K is symmetric. In [28] Rogers and Shephard proved a
reverse inequality. Namely, Rogers-Shephard inequality states that for any convex
body K C R", we have

0 - x< (),

with equality if and only if K is a simplex. This inequality was extended to any
pair of convex bodies K, L C R" in [29], showing that

2
(2) max K N (zo— L)||K + L| < ( n)|K||L|,
xoER™ n
with equality if and only if K = —L is a simplex (see [2] for the characterization of

equality).

In the same paper [29] the authors also considered different types of symmetriza-
tion of a convex body K and proved volume inequalities for them. In particular
it was shown that for any convex body K C R" containing 0, the volume of the
convex hull of K and —K verifies

(3) |conv{K,—K}| < 2"|K]|

with equality if and only if K is a simplex and 0 is one of its vertices. In the same
paper the authors remarked that, with a similar proof, the latter inequality can be
extended to the following inequality for any two bodies K and L containing the
origin

(4) [K N L[conv{K, —L}| < 2"|K||L|

and they suggested that it is likely that equality is attained if and only if K = L is
a simplex and 0 is one of its vertices.

Very recently, in [2], the volume of the #-convolution bodies K +¢ L was studied,
where

(5) K+9L:{I€K+LZ|KQ(I—L)|2912%§|KQ(Z—L)|}.

As a consequence of the volume inequalities obtained for convolution bodies, in-
equality (@) was recovered and the equality cases were characterized.

In [1], similar inclusion relations and volume inequalities were obtained for the
h, 6-convolution bodies of K and L, defined as

K+p9gL={zeK+L:hKn@x-L))> Hm%xh(Kﬁ(z—L))},
zeR™

where h is a function satisfying some properties. As a particular case we have the
k-th #-convolution bodies of two convex bodies, defined as

K4roL={zeK+L: W, x(KN(x—-1L))> GHé%éWn,k(Kﬂ (z— L))},
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where W,,_;, denotes the (n — k)-th quermafliintegral of a convex body which, by
Kubota’s formula (cf. [32] p. 295]), can be expressed as an average of the volumes
of the k-dimensional projections of K

B3 |
vvﬁ k LBi |PE |dﬂ( )
Gn .k

(Gp 1 denotes the set of k-dimensional linear subspaces, du is the Haar probability
measure on Gy, ; and Pg(K) is the projection of K on a subspace E). As a conse-
quence of these volume inequalities the following Rogers-Shephard type inequality
for any two convex bodies K, L C R", which involves the surface area of K and L,
is obtained

2n |K||OL| + |L||0K]|
6 K+L|<
©) K+ L < <n)2max%eRn |O(K N (xo — L))|’
where |0K| is the surface area of K. Notice that when L = —K we recover inequal-

ity (). Let us recall that, up to a constant which depends only on the dimension
n, the surface area of a convex body K equals the quermafintegral Wi (K).

Inequality (B) was extended to the context of log-concave functions in [17], where
the author proved that for any log-concave function f, if its difference function is
defined by

) =sup (V@I (—y) : 2y €R" 22 =a +y},

then
(7) Af(z)dx < 2™ f(z)dz
R’Vl R’Vl

Taking f(x) = e "> (®) with hyo(x) = max,e o (z,y) the support function of the
polar set of a convex body K containing the origin, inequality (B]) is recovered. This
inequality was also extended in [3].

In this paper we extend inequalities (), () and (6]) to log-concave functions.
Before we state our results we need to introduce some more notation.

Given f, g two log-concave functions, their convolution defined by

fro@) = [ fete -2z

is also a log-concave function in R™. If f(z) = xx(z) and g(x) = xr(x) are the
characteristic functions of two convex bodies, then f x g(x) = |K N (z — L)|.
The Asplund product of two log-concave functions is defined by

frg(x) = sup f(z)g(z - 2).
zER™

If f(z) = xx(z) and g(x) = xr(z), then f % g(x) = xx+r(x). This operation
is the natural extension of the Minkowski sum of convex bodies, as it has been
shown when extending geometric inequalities to the context of general log-concave
functions (see for instance [5]).

Remark. Notice that if both f and g are integrable and continuous when restricted
to their supports then this supremum is a maximum since, in such case, if fxg(z) =
0, then for any 2z € R™ we have that f(z)g(z — 2z) = 0 and if f x g(z) > 0, then
there exists a ¢ > 0 such that the set

Ai(x) :={z € supp f N (z —supp g) : f(2)g9(x —2) = t] flloollgllec}
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is not empty. Since f and ¢ are integrable log-concave functions this set is convex
and bounded. Thus, its closure is a compact convex set. Since both f and g are
continuous when restricted to their supports and

fxg(x)=sup f(2)g(x —2z)= sup f(z)g(z - 2)
Z€R™ zecl(Aq (x))

the function f(z)g(x— z) is continuous on the compact set A;(x) and the maximum
is attained.

With this notation, we prove the following extension of inequality (2]).

Theorem 2.1. Let f,g : R™ — R be two integrable log-concave functions with
full-dimensional support such that f and g are continuous when restricted to their
supports. Then

® Wl [ Frowie< (U iflelol [ s [ g

Furthermore, this inequality becomes an equality if and only if ”ff(|

characteristic function of an n-dimensional simplez.

2) — 92 4o ype
oo llgllo

In case we consider g(z) = f(—=x) the latter inequality can be improved to the
following extension of inequality (I):

Theorem 2.2. Let f be a log-concave function with full-dimensional support and
continuous when restricted to it and let f(x) = f(—x). Then

) [ seias < ()i [ swan
f()
fll

Furthermore, this inequality becomes an equality if and only if 7T 1s the charac-
teristic function of an n-dimensional simplex.

Let us mention that the previous inequality was first obtained by Colesanti
[I7, Theorem 4.3] where the author proves it in the quasi-concave case without
characterizing the equality case.

The fact that inequality (@) is an improvement of inequality (&) follows from
Young’s inequality [|f * flloo < [[f[1]].f]loc-

The notion of quermafintegrals has also been extended from convex bodies to
the setting of log-concave functions. In [I8], [22] and [30], the case of the perimeter
and the mean width is considered while, in [I3], a different definition is given for all
the quermaflintegrals. We will work with the definition in the latter paper, where,
in particular, the quermaflintegral W, (surface area) of a log-concave function is
defined by

Wl(f) Z:/ Wl({I e R" : f(a:) > t})dt.
0
By Crofton’s formula (cf. [32] p. 235]), this equals

Wi(f) = cn max f(z)dpn,1 (E),
At zelk
|B7]
1By~
1-dimensional subspaces of R™ and p,, 1 is the Haar probability measure on it.

where ¢, = is a constant depending only on n and A, ; is the set of affine
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Theorem 2.3. Let f,g : R* — R be two integrable log-concave functions with
full-dimensional support and continuous when restricted to their supports. Then

00 [ rroir< (*)istol D e ] eRndﬁvf(%g(L{Rii(f 1

Furthermore, when n > 3 this inequality becomes an equality if and only if ”ff(ﬁjo =

g(=x)
gl

is the characteristic function of an n-dimensional simplex.

Finally, we will prove the following extension of (7). Before stating it let us start
with the following definition:

Definition 2.1. Let f,g: R™ — R be two integrable log-concave functions. Define
f@gz):= sup Vf(2)gly) =/ f*g(22).

2z=x+y

Following the proof given in [I7] of inequality (@), we can show the following
result. The inequality in the result was also obtained in [3] in the more general case
where z = Az + (1 — A)y and not just A = % However, equality cases need a more
detailed argument.

Theorem 2.4. Let f,g : R™ — R be two integrable log-concave functions with
full-dimensional supports and continuous when restricted to them. Then

(11) /n V [(@)g(z)dx f@g x)dx <27 - f(x)dx/ g(z)dz.

Equality holds if and only if the following two conditions are satisfied:

(i) supp f = supp g is a translation of a cone C with vertex at 0 with simplicial
section, and

(ii) f(z) = cre= ' on supp f and g(x) = coe™ %) on supp g for some c1,ca > 0
and some a,b € R™ such that (a,x) >0 > (b,z) for every x € C.

3. (6,t)-CONVOLUTION BODIES OF LOG-CONCAVE FUNCTIONS AND
ROGERS-SHEPHARD INEQUALITIES

In this section we prove the aforementioned extensions of Rogers-Shephard in-
equality to log-concave functions. In order to prove them we need to introduce
some more notation. Given f, g two integrable log-concave functions with full-
dimensional support, € supp f + supp g and t € (0,1], let us recall that we
denote

Ai(x) = Ai(f, 9)(x) == {z € supp f N (z —supp g) : f(2)9(z — 2) > U] flloollglloc }-

Since f and g are integrable log-concave functions, A;(x) is a bounded convex set.

Definition 3.1. Let f,g : R™ — R be two integrable log-concave functions with
full-dimensional support, t € (0,1], 6 € [0,1]. We define the (0,t)-convolution set
of f and g as the set

Cot = Coi(f,9) = {x € supp f+supp g + A(x) # 0, |Ae(x)| > 0M;}
where
My = My(f,g) := max | Ai(z0)].

zoEsupp f+supp g
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Remark. When f(z) = xx(x) and g(x) = x1(x) are the characteristic functions of
two convex bodies K and L, the sets A;(z) = KN (z— L) for any ¢t € (0, 1] and we
recover the definition of the #-convolution bodies K +¢ L in [2].

It is obvious from the definition that for any fixed ¢, the sets Cg; decrease on
6. The following lemma implies the convexity of these sets and gives a reverse
(increasing on ) inclusion relation when normalized by the right factor, as shows
Corollary B2

Lemma 3.1. Let t € (0,1], f,g: R™ = R be two integrable log-concave functions
with full-dimensional support such that My = |A(0)], 01,602, \1, A2 € [0,1] with
A+ Xo < 1. Then

ACoy ¢+ X2Co, .t C Cot,

with 1 — O = A (1 — 91%1) + X2(1 _92%).

Proof. Let x1 € Cy, 1, 2 € Co,+. For any zg € Ai(0), 21 € Ai(21), 22 € Ar(z2), the
log-concavity of f and g implies

F((1 = A1 = X2)zo + Aiz1 + Aoza)g(Mixr + Xowa — (1 — A1 — A2)z0 — Aiz1 — Aaz2)
> (f(20)9(=20))'" "2 (f(z1)g(@1 — 20)™ (f(22)g (22 — 22))** 2 ] flloo 9]l
Thus,
Ar(Mz1 + dexe) 2 (1 — A — A2)A(0) + A Ay (x1) + Ao Ay (z2)

and, by Brunn-Minkowski inequality

A (A1 + Aaza)| 7 >

(1= A1 = )| A (0] + Al Ay (@) + Aol Ae(a)|» >

(1= At — A)MJ + A OF M + \ob3 My =

(1= (1= 0) = Ao(1 — 05 )M,
Consequently, \x1 + Aax2 € Cy y. O

In particular, taking 61 = 6> and A\; + Ay = 1 we obtain that these sets Cy ; are
convex. Besides

Corollary 3.2. Lett € (0,1], f,g: R™ = R be two integrable log-concave functions
with full-dimensional support such that M, = |A,(0)], 0 <6y <6 < 1. Then

Coo.t c Co ¢
1 = 1
1 _ 9071 1 — 971

Proof. Taking 6, = 62 = 6y in the previous lemma, we have that for any Ay, Ay €
[0, 1] with Ay + X2 <1

(A1 4+ A2)Coy.t = MCoy,t + X2Coy.t € Co s

3=

with (A + A2)(1—0F) = 1— 0% Thus, for any 6y < 8 < 1, taking Ay + Ay = 1=
1-6,

[1°=H

we obtain the result.

In a similar way we can prove the following:
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Lemma 3.3. Let f,g : R® — R be two integrable log-concave functions with full-
dimensional support. Then for any t1,t2 € (0,1] and any A € [0, 1] we have

1 ES 1
M;I;t;,A > AM + (1= N)M,:.

Consequently, My is continuous on (0,1).

Proof. Let x1,x2 be such that M, = |Ay(z;)| for i = 1,2. Since f and g are
log-concave we have that for any z; € Ay, (1), 22 € A, (z2) and any A €,[0,1]

Fz1 4+ (1 = Nz2)g(Azr + (1 — N)za — (Az1 + (1 — N)z2))

(f(z1)g(21 — 21))/\(f(22)9($2 - 22))1_/\
115 M flloolglloo-

(AVARAY]

Thus,
A Qan + (1= N)a2) 2 My, (21) + (1= A) A, (22).

By Brunn-Minkowsi inequality

3=

1 1 1
M > |‘At1\té7>‘()\x1 + (1 — )\)l‘g)l > )\M{; + (1 — )‘)Mt;

ey
1
Consequently, the function f(s) = Mg is concave in (—oo,0] and then it is contin-
uous on (—o0,0). Thus, M; = f"(logt) is continuous on (0, 1). O

Let us now prove inequality (g]).

Proof of Theorem [2] (inequality). We can assume, without loss of generality, that
I/ llcc = llglloc = 1. By definition of Cg ;, we have that for any ¢ € (0, 1]

Co = {x € suppf + suppy : Ai(x) # 0}
= {z e suppf +suppyg : f*g(x) >1t}.

For any t € (0,1], let 29(t) € R™ be such that M; = |A:(zg)|. By Corollary [3.2]
with 6y = 0 and g replaced by g(- + zo), for any 6 € [0, 1]

(1= 67)(—o(t) + Co) C —20(t) + Cos.

Taking volumes and integrating in 6 € [0, 1] we obtain

on\ (! _(2n | A ()]
ICou| < (n)/o Co.1]d6 = (n)/nTtdx.

2
My|Co.| < <:)/ | A, (z)|da

and, integrating in ¢ € (0, 1]

1 m 1
/ Mt|Coyt|dt§< ) / / Ay ()| dudt.
0 n 0 n

The integral on the right-hand side is

/01 /n | At () |dzdt = /n . f(2)g(x — 2)dzdx = s f(x)dx/n g(z)dz.

Consequently
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On the other hand, the integral on the left-hand side is

1 frg(@)
/ My|Co ¢|dt :/ / max | A (xo)|dtdz
0 n Jo zoER™

fxg(x)
> max / / | A¢(x0)|dtdx
nJo

xroER™

= max /n - min {f * g(z), f(2)g9(xo — 2)} dzdzx.

xroER™

Since || flloo = ||glloo = 1, both quantities in the minimum are smaller than or equal
to 1, the minimum is bounded from below by the product and so, this quantity is
bounded from below by

max [ * g(xg) /Rn f*g(x)dx.

xoER™

Thus

5ol [ ro@ie < (2)1lnlols [ S@ds [ gt
O

~ Let us now consider the case in which g(x) = f(—x). We will denote this function
fand A (f)(z) := A(f, f)(z). Notice that for any t € (0,1)

A(£)0) = {z €R" : f()* 2 ] I}
= {zeR": £() 2 Vil } -

Analogously, let us denote M;(f) := M;(f, f) and Co.+(f) := Co.s(f, f).
The following lemma shows that the maximum value of |A:(f)(x)| is attained at
z=0.

Lemma 3.4. Let f : R™ — R be an integrable log-concave function with full-
dimensional support, then for any t € (0,1),

AD@) € 3o+ AlF)O).

Consequently, My(f) = | A:(f)(0)].

Proof. Since f is log-concave, for any « € supp f — supp f

AP = {Zew [ IG) fe-a) Ng}

Ifllo fllo —
cepn . J—37)
g{ R V7 zﬁ}
= %x + A (f)(0).

O

The following lemma shows a relation between the (6, t)-convolution bodies of f
and f and the §-convolution bodies of A;(f)(0) and —A.(f)(0).
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Lemma 3.5. Let f : R™ — R be an integrable log-concave function with full-
dimensional support. Then, for any 6 € [0,1] and any t € (0, 1]

A(£)0) o (=A(£)(0)) € Cou(f) S A (1)(0) + 21 5 (= Ar(£)(0))-

Proof. Notice that

Axﬁujz{zeR" f@)f@_$)>t}

e e
. () f(z—w)} }
g{ZER 'mm{lfloo’ 1 S ="

= Ap2()(0) N (z + A=(£)(0)),

which proves the right-hand side inequality. On the other hand, we trivially have
A(f) (@) = {z err; S JE-a) t}

Cfllse 1 lloo
cer s {JEL 25 )
2{rermn {7 [ > v
= A(£)(0) N (z + A (£)(0)),
which proves the left-hand side inequality. (I

Using these relations we are now able to prove inequality (@).

Proof of Theorem[2. (inequality). From the right-hand side inequality in Lemma
B0 we have that for any ¢ € (0,1]

Co.t(f) € Ap(£)(0) = Ae(£)(0)-
Thus, taking volumes and using Rogers-Shephard inequality (I) we have

2n
ol < ()1 (r)0).
Integrating ¢ € (0, 1] we obtain the result. O

4. k-TH (6,t)-CONVOLUTION BODIES OF LOG-CONCAVE FUNCTIONS AND
ROGERS-SHEPHARD INEQUALITY

In this section we will prove inequality (I0). To this end, we consider the follow-
ing sets.

Definition 4.1. Let f,g : R™ — R be two integrable log-concave functions with
full-dimensional support, t € (0,1], 8 € [0,1]. We define the k-th (0,t)-convolution
set of f and g

Coo=Cu(f9) = {a € supp [+ supp g = A(w) # 0, Wi (Ai(2)) > OMy_g i}

where
Mn—k,t = Mn—k,t(fv g) = max Wn—k(At(xO))
zo€supp f+supp g
Remark. When f(z) = xx(x) and g(x) = x1(x) are the characteristic functions of
two convex bodies, the sets A¢(x) = K N (x — L) for any ¢ € (0, 1] and we recover
the definition of the k-th -convolution bodies K + ¢ L in [IJ.
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When k = n these are the convex bodies Cy ; introduced in the previous section
and, with identical proofs, using the Brunn-Minkowski inequality for quermafinte-
grals (see [32], Theorem 6.4.3) we have

Lemma 4.1. Let t € (0,1], f,g : R® — R be two integrable log-concave inte-
grable functions with full-dimensional support such that My_p: = Wy_r(A(0)),
01,02, A1, A2 € [0, 1] with \1 + Ao < 1. Then

MCE  + XaCh, , € Chys
with 1 — 0% = A (1 — 0F) + (1 — 05).
Consequently,

Corollary 4.2. Lett € (0,1], f,g: R™ = R be two integrable log-concave functions
with full-dimensional support such that My_r: = Wy_1(A:(0)), 0 < 6y < 6 < 1.
Then

Cg:o,t C Cg:,t

1_90% T1-0%

Lemma 4.3. Let f,g : R® — R be two integrable log-concave functions with full-
dimensional support. Then for any ti,ts € (0,1] and any X € [0,1] we have

Mk

n—k,t 5

>)‘M g, T (1 )\)M/f kyto
Consequently, My,_+ is continuous on (0,1).

Using the (n — 1)-th (6,t)-convolution bodies of f and g, we are now able to
prove inequality ([I0).

Proof of Theorem [2.3 (inequality). We can assume, without loss of generality that
[Ifllsc = llglloc = 1. Proceeding as in the proof of Theorem 2] we have that

1 k 1
/ Myt |CG4|dt < ("“L >/ W1 (As(2))dzdt.
0 n 0 JRn

/ My [Co7 Yt = (2"> /0 [ WiA(e)dat

Since Wi(A) = ¢ [gu-1 |Pyr Aldo(0), where ¢, is a constant depending only on n,
the integral on the right hand side equals

1
Cn/ / / / X{maxgecp f(z+59)g(w—z—50)2t}(Z)dZdU(o)dxdt
n Jgn—1 0L

/ / max f(z + s0)g(x — z — s6)dxdzdo(0)
—1 HJ. R’V

. sER
/ / / max f(z + s0)g(w — z + (r — s)0)drdwdzdo ()
-1 JgL JoL seR

/sn 1/% /9 / max f(z + s6)g(w + (r — s))drdwdzdo (6).

Iftk=n-1
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Let f.(s) = f(z + s6) and g, (s) = g(w + sb) for fixed § € S"~1, z,w € +. This
quantity equals

1
{T eER: max f2(8)guw(r —s) > t}’ dtdwdzdo (6).
sE

Sn—1 JgL JoL

Since the set in the integrand is contained in the set

{T eR: I?gﬂé(min{fz(rS)ngHomgw(T - S)HfZ”OO} 2 t}

={reR: {s: f2(9)llgullec 2t} N (r—{s : gu(s)llf:llc = t}) # 0}
={s : f2(8)|guwlloc >t} + {5 : gu ()| fsllcc =1},

and the 1-dimensional volume of the sum of segments is the sum of the volumes of
the segments, the previous integral is bounded from above by

<o [ LT s 0l 2 ) dtuazasto
v [ L LT 6 e 2 ) dtdazaoto
e [ el [T s 1) 2 0l dedudzaoto)
v [ [ s s gute) 2 0 dwzant)
:c"/Sn /m/ ||gw||oo/fz )dsdwdzdo(0)
+cn /Sn1 /9L /0L ||fz||oo/ng(s)dtdwdzda(9)
e [ [ ol [ sta)ddudote

oo [ [ 12 [ st@dedzdots)

/A max g(z)dpin,1(E) f(x)dx

zeFR Rn

+cn max f(z)dpn,1(E) /n g(x)dx

A, 1zGE

by Crofton’s formula (cf. [32 p. 235]).
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On the other hand, the integral in the left hand side is

fxg(x)
/M1t|C JHdt = // max Wi (A¢(zo))dtdx

xoER™

frg(z
2 [ [ W

fxg(x)
= Cp IMax / / / X{maszE f(2)g(xzo—2)>t} (E)dﬂn l(E)dtd:E
" n 1

xoER™

xoER™

~ e, max /n/“mm{f*g( ) £ (2o — =) | dyn ()

>cn ( f*g(z > max / max f(z)g(xo — z)dpin,1(E).

xroER™ zeE

using Crofton’s formula. O

5. EQUALITY CASES IN FUNCTIONAL ROGERS-SHEPHARD INEQUALITIES

In this section we will characterize the equality cases in Theorems 211 and
Since the characterization of the equality cases in Theorems 2Tl and follow
the same lines we will write them together later and we will start with Theorem
2.2

To characterize the equality in Theorem we need the following characteriza-
tion of the characteristic function of a simplex:

Lemma 5.1. Let f : R® — R be an integrable log-concave function with full-
dimensional support such that f is continuous when restricted to it and verifies
Iflloc = 1. Then f(z) = xx(z) with K an n-dimensional simplex if and only if for
every t € (0,1)

(i) A:(f)(0) is an n-dimensional simplex, and

(i) A1(f)(0) contains a facet of A:(f)(0).

Proof. If f is the characteristic function of a simplex then (i) and (ii) are trivially
verified, since A¢(f)(xz) = K N (x + K). Assume that f is a log-concave function
with ||f|lec = 1, then f(z) = V®), with V' : R* — [~00,0] a concave function.
Since
A(£)(0) ={z €R" : f(2) >V} = {2 €R" : V(2) > log(V1)}
we have that for every s € (—o0, 0], if By denotes the set
B;={z€eR" : V(z) > s},

then

(i) Bs is an n-dimensional simplex

(ii) Bp contains a facet of Bs.

Let to < 1 and sg = log \/EO < 0. Since V is concave, the set
G ={(z,y) eR™ : V(z) >y}

is convex. Thus, G contains C' = conv{By x {0}, Bs, x {so}}. Consequently, for
every s € [sg, 0) we have that

{zeR" : (z,5) € C} C Bs C By,.
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Since By contains a facet F' of By, we have that for every s € [sg,0), F' x {s} is
contained in C' and consequently F is a facet of B; for every s € [sg, 0).

Let P, be the vertex of By, that is not contained in F' and let P,..., P, be the
vertices of B, that are contained in F. For any choice of i1,...,i,-1 € {1,...,n}
we have that

conv{P;, x {0},..., P _, x {0}, Ps, x {so}} C C

and consequently, if s € (sg,0) we can write s = (1 — (n — 1)A)so for some A, and
the point
((1 - (n - 1))\)P50 + )‘Pll R )\‘Pinfl) X {S}

belongs to C and consequently to Bs. Since the point (1—(n—1)\)Ps, +AP;, +- - -+
AP;, | belongs to the relative interior of the facet of B, spanned by P, F;,, ..., P,
we have that the facet F' spanned by Py, ..., P, must be a facet of the simplex Bj,
the vertex P, not contained in F' must belong to Bs, and, at the same time B,
must contain some points lying in the relative interior of the other facets of Bs,.
Thus, Ps must be equal to Py, and for every s € (—o0, 0) the simplex Bs must be
the same.

Thus, for every t € (0,1) the simplex A;(f)(0) is the same simplex and f is the
characteristic function of a simplex. O

Now we are able to prove the characterization of the equality cases in ().

Proof of Theorem[2.3 (equality). We can assume, without loss of generality, that
Il = 1. Tt is clear that if f is a characteristic function of a simplex then
the inequality becomes Rogers-Shephard inequality () for a simplex, which is an
equality.

Let us show that equality in (@) implies that f is the characteristic function of
a simplex. We recall that equality holds in (@) if and only if equality holds in

1 (@) 1 ®) /2n !
[ et S [ 1aso - aeno1 < () [ aemoar

Since f is continuous when restricted to its support, A;(f)(0) is a convex body
for every t € (0,1) and the functions |Co((f)|, |Aw=(f)(0) +o0 (—Ae=(f)(0))| and
|As2(f)(0)] are continuous on ¢ € (0,1] and so, equality in (a) and (b) implies that
for every t € (0,1] there is equality in

o) < M (90 = Ae(D0) < () 14a )l

First of all notice that, from the characterization of the equality cases in Rogers-
Shephard inequality (II) we have equality in the right hand side inequality if and
only if for every ¢t € (0,1) A;2(f)(0) is a simplex. We will see that A; (f)(0) contains
a facet of A;2(f)(0) for every ¢ € (0,1).

Let us assume that there exists ¢ € (0,1), and P,@Q vertices of the simplex
Ai2(f)(0) such that P,Q ¢ A;1(f)(0). We are going to see that in such case the
set Co(f) is strictly contained in A (f)(0) — Az2(f)(0) and, since f is continuous,
these sets do not have the same volume.

Since P and @ are vertices of A(f)(0) we have that f(P) = f(Q) = t. Let
us take € > 0 such that (t +¢)? <t —-e. A;(f)(0) does not contain P. Thus
there exists a hyperplane Hp separating them, parallel to the opposite facet to P
of As2(f)(0). Notice that Hp intersects A;2(f)(0) and we can take Hp such that
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t < f(z) <t+eforevery z € Ap2(f)(0) in the same side of Hp as P. Analogously,
we take a hyperplane Hg separating @ from A; (f)(0) parallel to the opposite facet
of Q of Ap2(f)(0) and such that ¢ < f(z) < ¢t + ¢ for every z € Ap(f)(0) in the
same side of Hg as Q.
Thus, we can take z = A(P — Q) for some 0 < A < 1 such that A;2(f)(0) N (z +
A2(f)(0)) # 0 and for every z € A2 (f)(0) N (x + A(f)(0))
ot < f(z)<t+e
et < f(z—x)<t+e
Notice that since A2 (f)(0)N(z+ A2 (f)(0)) # )
the other hand for every z € A2 (f)(0)N(x+.A2(f)(0)) we have that f(z)f(z— :1:)
(t+e)? <t—e < tand for every z ¢ Auz(f)(0) N (x + A (f)(0), f(2)f(z
x) < t. Thus, A(f)(z) = 0 and = ¢ Co.(f). Consequently, z € (Ag(f)(0) —
A (1)(0)\Cor(f) and [Cox(f)] < A (£)(0) — A (1)(0)].
Thus, if there is equality in (@) A;(f)(0) contains a facet of every simplex
Ai(f)(0) and by the previous lemma f is the characteristic function of a sim-
plex. 0

;ZJ,xeAtz(f)( )= Aw(£)(0). O

II/\

)
Y

We now show the characterization of the equality case in ().

Proof of Theorem [2] (Equality). Without loss of generality we assume that || f||cc =

lglloe = 1.
Then, equality holds in (8] if and only if it holds equality on each inequality all

along the proof of (8)). In particular, we have that for almost every ¢ € [0, 1]

2
M|Co| = (:)/ | Az (x)|dz.
Rn

Notice that by Lemma the function M; is continuous on (0,1), the function
|Co,¢| is continuous on (0, 1] since it is the volume of the level sets of the log-concave
function f % g, and the function [, |A;(x)|dz is also continuous on (0,1] as a
consequence of the dominated convergence theorem, since for every ¢, € (0, 1] and
any ¢ € R™, | A;(x)] is continuous on ¢y and, in a neighborhood of ¢y, (to —&,t0 +¢)
we have,

[ A ()] < A —e(2)].

2
My|Co4| = <:)/ | Ay (z)|da

for every ¢ € (0,1) and, consequently, for almost every 6 € [0, 1]

(1 —07)(~2o(t) + Cou) = —ao(t) + Co,.
As a consequence of Corollary we have equality in the last equality not only for

almost every 0 € [0,1] but for every 6 € [0,1). Consequently, if xo(t) is such that
M; = | Ai(z0)| we have that

(i) for every 0,t € (0,1), (1 —0n)(—zo(t) + Cos) = —x0(t) + Co.s,

(i)
fxg(z fxg(z
mgﬂia/ / |At xo)|dtdx —/ / max, | Ay (o (t))|dtdx

(iii) for every z,z € R™,

min{ f x g(x), f(2)g(zo(t) — 2)} = fxg(z) f(2)g(z0(t) — 2).

Thus, we have
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Notice that taking 6 tending to 1 in (i) we have that for every ¢ € (0,1) the
maximum of |A;(x)] is only attained at xo(t). Besides, by the continuity of M;, the
continuity of |A4;(zo)| in ¢t and in zg, (ii) holds if and only if xo(¢) is the same for
every t € (0,1), and thus we may suppose without loss of generality that () = 0.
Thus

(i) for every 0, € (0,1), (1 —0%)Co.s = Co.,
(ii) for every t € (0,1), max,,ern |Ai(z0)| = |A:(0)]
(iii) for every z,z € R™, min{f x g(x), f(2)g(—2)} = [ x g(x) f(2)g(—2).

First of all notice that if g(z) = xx (x) is the characteristic function of a convex
body, then

Ai(x) = Ap (£)(0) N (z — K)
and
Cor = Ar(f)(0) +o K,

where A2 (f)(0) +¢ K denotes the -convolution of convex bodies defined in ().
Thus, since the (6,t)-convolution bodies of the functions are the 6-convolution
bodies of some convex bodies we have equality in (i) if and only if for every ¢ € (0,1)
A2(f)(0) = —K is a simplex and, consequently f(z) = g(—z) is the characteristic
function of a simplex.

We will prove that in the equality case necessarily one of the functions is the
characteristic function of a convex body.

Condition (iii) occurs if and only if f*g(x) or f(2)g(—z) equals 0 or 1, for every
x,z € R™. First, assume that f x g(z) = 1 for every « € supp f + supp g. Then for
every z € supp f +supp g, A1(/)(0) N (z — A1(9)(0)) # 0 and s0

A1 (£)(0) + Ai(9)(0) = supp f + supp g.

Consequently f and g are characteristic functions.

Let us now assume that there exists € supp f + supp g such that fxg(z) < 1.
Then for every z € R", f(z)g(—z) equals 0,1 and then, for every ¢ € (0,1], A,(0) =
A;1(0). In such case the function M; is constant in (0,1]. In particular it is also
continuous on ¢ = 1 and then (i) also holds for ¢ = 1.

Notice that if [4;(0)| = |A+(0)| = 0, then for every ¢t € (0,1) we have that for
every 6 € (0,1)

Co.e = {x € suppf + suppg : Ai(x) # 0},
contradicting (i). Thus, if we have equality in (8)), |.A1(0)] > 0.

Now, if (i) holds, we fix ¢ € (0,1] and take z € supp(f) + supp(g). If = & Co,

then A;(z) = 0. If x € Co, then there exists 0, € [0,1] such that € 9Cy, ; and
1

x = (1—63)y for some y € dCp ;. Thus, we have equality in
1 1 1
02 |AO)]" = [Au(@)] ™ = A6 0+ (1~ 65 )y)|»
1 1 1
> 03 [AL0)[7 + (1= )| Ae(y)| ™ = 0F [A:(0)] .

and, by the equality cases in Brunn-Minkowski inequality, A¢(z) is homothetic to
A(0). Thus, for every z € R™ and t € (0, 1], A¢(x) is either empty or a homothetic
copy of A:(0). Moreover, if we particularize in ¢ = 1, we have that

Ai(z) ={z: f(z)g(z —2) =1} ={z: f(z) = 1} N(z+{z:g(—2) = 1}) and

A1(0) ={z: f(2)g(—2) =1} ={z: f(z) = 1} N{z: g(-2) =1}
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and for any 0 € [0, 1] then Cy; is the f-convolution of the convex bodies

Co,1 = A1(f)(0) +¢ A1(9)(0).

Thus, by Proposition 2.10 in [2], the convex bodies A1 (f)(0) and —A;(g)(0) are
the same simplex A;(0).

Let us now assume that none of the functions f, g is a characteristic function,
and we will find a contradiction.

Since f and g are not characteristic functions there exist 0 < t1,t3 < 1 and
21,22 € R™ such that t; < f(z1) < 1 and t2 < g(—22) < 1. Let us denote by F; a
facet of A;(0), with outer normal vector u; and contained in the hyperplane {z €
R™ : (z,u1) = c1}, such that A;(0) C {z € R" : (z,u1) < c1} and (z1,u1) > c1.
Analogously, let F; be a facet of A1 (0), with outer normal vector ug and contained in
the hyperplane {z € R™ : (x,u2) = c2}, such that A;(0) C {z € R” : (z,u2) < ca2}
and (z1,us) > ca.

Observe that the log-concavity of f and g imply that conv{z1, A1 (0)} C Az (£)(0)
and conv{zz, A1(0)} C Ai2(9)(0).

If F1 = FQ, then

(conv{z1,.A1(0)} N conv{zs, A1 (0)})\A1(0) # 0.
Let zp be a point in this intersection. Then zy € Ay, +,(0) since
tito < f(ZQ)g(_ZQ) < 1.

However, this is not possible, since Ay,+,(0) = A1 (0).

If F1 # F5, let & be a vector with a small enough norm and parallel to the only
edge contained in all n — 1 facets Fs, ..., Fj,41 of A;(0) different from F; and F
and pointing from Fb to Fy such that z1 ¢ x + A;1(0) and A;1(0) N (z + F) # 0,

(conv{zy, A1 (0)\{z1, A1 (0)}) N (& + F1) # 0,
and
A1(0) 0 (& + conv{zs, AL O]\ {22, A1 (0))) £ 0.
Observe that for any point z in the first intersection, it holds t1t2 < t1 < f(2)g(z —
z), whereas if 2’ is on the second, then 1ty < t2 < f(2")g(xz— 2’) and, since = points
from F» to Fy, 2’ does not belong to « + A1 (0).

Besides, for any other facet F; N (z+ F;) # 0 and for any point z” in F; N (z+ F})
we have f(z")g(x —2"”) = 1. These three types of points belong to the set A, (2),
which we have proved that is a homothetic copy of the simplex A+, (0) = A;1(0).
Then, since for every facet F; there exist points in (z + F;) N Ay, +,(z) we have that
x + A1(0) C Ay, (x) and since the points 2’ € Ay, (2)\(z + A1(0)) the inclusion
is strict. Thus

[ At (0)] = | AL(0)] = |2 + AL (0)] < [Arys, ()],

contradicting (ii).
Thus, f or g must be a characteristic function and, consequently, f(z) = g(—x)
is the characteristic function of a simplex. (|

The proof of the equality cases in () follows the same lines.

Proof of Theorem [2.3 (Equality). Without loss of generality we assume that || f||cc =
[lglloo = 1.



18 DAVID ALONSO, BERNARDO GONZALEZ, C. HUGO JIMENEZ, RAFAEL VILLA

Then, equality holds in (I0) if and only if it holds equality on each inequality all
along the proof of ([I0). More particularly, if zo(t) is such that My = Wi (Ai(z0))
we have that

(i) for every 6,t € (0,1), (1 — Hﬁ)(—xo(t) + C&;l) = —zo(t) + C;L;l,

(i)
frg(z frg(z
max / / W1 (Ai(zo))dtdz —/ / max Wi (Ai(xo(t)))dtdx

xoER™ zoER™
(iii) for every x € R™, E € A, 1,
min{ f x g(2), max f(z)g(zo(t) — 2)} = f * g(2) max f(2)g(zo(t) — 2)
(iv) for every § € S"~! and for every z,w € 6+, r,s € R,
max f.(5)gu (r — 5) = max min{ =) gu |, gu (7 — ) -l

Taking 6 tending to 1 in (i) we have that for every ¢t € (0,1] the maximum of
Wi (Ay(x)) is only attained at zo(t). Besides, (ii) holds if and only if zo(t) is the
same for every ¢, and thus we may suppose without loss of generality that zo(¢) = 0.
Thus

(i) for every 0,t € (0,1), (1 —077)Chy " = C 7Y,
(i) for every t € (0,1], max,,err Wi (As(zo)) = W1(A:(0))
(iii) for every x € R", E € A, 1,

min{f x g(z), max f(z)g(=2)} = f* g(z) max f(z)g(~2),
(iv) for every § € S"~1 and for every z,w € 0+, r,s € R,
s f-(5)gu r — ) = mamin{ £+ (5) gl g (r — )1 £}

As in the previous case, we have that if g(z) = xx(x) is the characteristic
function of a convex body, then the (n — 1)-th (6,t)-convolution bodies of the
functions are the (n — 1)-th #-convolution bodies of some convex bodies and, as it
was proved in [I], if n > 3 we have equality in (i) if and only if for every ¢ € (0,1)
A2(f)(0) = —K is a simplex and, consequently f(z) = g(—z) is the characteristic
function of a simplex.

We will prove that in the equality case necessarily one of the functions is the
characteristic function of a convex body.

Condition (iii) occurs if and only if f *x g(z) or max.cg f(2)g(—2) equals 0 or 1,
for every x € R", E € A, 1. As we have seen in the previous case, if fxg(z) =1
for every = € supp f + supp g then f and g are characteristic functions.

Let us now assume that there exists @ € supp f + supp ¢ such that fxg(z) < 1.
Then for every E € A, 1 max,cp f(2)g(—=2) equals 0 or 1. Consequently, for every
t € (0,1] A;(0) = A;(0) because otherwise there exists some t € (0,1) and some
z € R™ such that ¢t < f(2)g(—2) < 1 and since z ¢ A;(0) there exist 1-dimensional
affine subspaces passing through z and not intersecting A;(0) and for all such
subspaces we would have ¢ < max,cg f(2)g(—z) < 1. Like before, in such case (i)
also holds for ¢t = 1.

Notice that if W7 (A1(0)) = Wi(A(0)) = 0, then for every ¢ € (0,1) we have
that for every 6 € (0,1)

Cor = {x € suppf + suppg : Ai(x) # 0},
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contradicting (i). Thus, if we have equality in (), W1(A41(0)) > 0.
Now, if (i) holds, we fix ¢ € (0,1] and take z € supp(f) + supp(g). If = & Co,
then A;(z) = 0. If x € Co, then there exists 0, € [0,1] such that € d9Cy, ; and

1
= (1 -6z )y for some y € 9Cp,;. Thus, we have equality in

1

0F Wi (A (0)) 7T = Wi (Ai(a >>ﬁ:W1<At<9%o+<1—9%> )T
> 03 W1 (A (0) 7T + (1 — 03 W3 (A (y) 77
> 0 Wy (A (0)) 7

and, by the equality cases in Brunn-Minkowski inequality for quermafintegrtals, if
n > 3 then A;(z) is homothetic to 4;(0). Thus, for every z € R™ and ¢ € (0, 1],
A:(z) is either empty or a homothetic copy of A;(0). Particularizing at ¢t = 1, we
have that for any 6 € [0, 1] C;ﬁl is the (n—1)-th §-convolution of the convex bodies

Cé’,Il = A1(£)(0) +n-1,6 A1(9)(0).

Thus, if (i) holds then by the characterization of the equality cases in [I] A1 (f)(0)
and —A;(g)(0) are the same simplex A;(0).

Now, if we assume that neither of the functions f, g is a characteristic function,
with the same proof as before we find a contradiction. Thus, f or g must be
a characteristic function and, consequently, f(z) = g(—z) is the characteristic
function of a simplex. O

6. COLESANTI’S INEQUALITY FOR TWO FUNCTIONS

In this section we show that Colesanti’s functional version of Rogers-Shephard
inequality (7)) can be extended to the case in which we consider any pair of functions
and not necessarily g(x) = f(z). Let us recall that similar results were obtained in

i3].

Proof of Theorem [2.7) For any z € R™ such that f @ g(z) > 0 let z.,y. € R™ be
such that f @ g(z) = f( )g(yz) with 2z = z, + y,. Notice that x, and y, exist

by Remark 2 since f & g(z) = /[ * g(22). Using the log-concavity of f and g,
(12) f(x)g(z — 96) >V f(2)9(y:)V [ (22 — 22)g(x. — 22)

for every z € R™. Integrating in x € R"

fxg(z) > flx)9(yz) \/f 2z — 2,)§(2x — z,) dx
:—fEBg /n\/ x)dx.

Integrating in z € R™ we finally obtain

1 -
[ s [ g@arz o [ jeg@a [ Vi@,

as wanted.
Let us now characterize the equality cases. If (i) and (ii) are satisfied, then there
exists p € R™ such that

supp f =supp g=p+C
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and for every z € supp f + supp g we have that
supp fN(z—suppg)=p+C)N(z+p+C)=p+CnN(z+C)
and since C' has a simplicial section, this equals

supp f N (z = supp g) = p'+ C
for some p’ € R". We will show that p’ = § + %= for x. such that f @ g(z) =

V f(x:)g(2z — x,). Notice that, as before, such z, exists, because of the continuity
properties of f and g on their supports. In such case we would have that for every

z € supp f +supp g
x 1 _
supp f N (z = supp g) = 5~ + 5 (supp f Nsupp )
and then for every z € supp f + supp ¢ and every x € supp f N (z —supp g)
e 2z —x, € supp f, and
e 1, — 2x €supp g.
Then, inequality (IZ) holds with equality for the functions f(z) = cie=(®%), z €
su and g(z) = coe~ 0% 2 € su for every z,z € R™.
pp g PP g Yy
In order to show that for every z € supp f +supp g we have p’ = £ + %=, notice
that
2(supp f+suppg) =2C —-2C=C —C =supp f+supp g
and so, 2z € supp f + supp ¢ and for every x € supp f N (2z — supp g)
f(2)g(2z — x) = \Jercoe™ (@3 (b:273)
_ mefw,z)ef(afb,%)
and so,
\/@e—(b,de— min{{a—b,5):xz€supp fN(2z—supp g)}
\/@e—(b,de— min{(a—b,i):i&%-{-Cﬁ(z-{-C)}-

f@g(2)

Since (CNz+C)=—p+supp fN(z—supp g) = —p+ p' + C we have that

min (a—b,z)= min (a—0b,T)
zeL+(CNz+C) ze-L4+p'+C
and since (@ — b, ) > 0 for every x € C, the minimum is attained when z = % =
—5 49 Thusp’' = §+ %.
Let us now prove that (i) and (ii) are necessary conditions for equality in (II])
to hold. We can assume, without loss of generality, that f(z¢) = || fllec = [|9]lcc =

g(yo) = 1 and let us write f(z) = e “®) and g(z) = e ¥® for some convex
functions u,v. Notice that, since ||fllcc = ||9llcc = 1, u and v take values in
[0, +00].

Equality in ([I]) happens if and only if for every z € supp f+supp g and every = €
supp f N(z—supp g) we have equality in (I2). Thus, for every z € supp f +supp g
the support of both functions as functions of x € R™ must be the same and so

T, 1
supp f N (z —supp g) = 5+ 5(811pp J N (=supp g)),

where z, is such that f @ g(z) = \/f(z.)g(2z — z,). Notice that in particular this

implies that supp f N (—supp g¢) is full-dimensional, since we are assuming that
supp f and supp g are full-dimensional and then there exists some z € supp f +
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supp ¢ such that supp f N (z — supp ¢) is full-dimensional and then (supp f N
(—supp g)) is full-dimensional.

Besides, for every z € supp f + supp g we have equality in (I2) for every = €
supp f N (z — supp g) if and only if

u (%(2:5 — 2+ %) =
v (%(xz —2z) + %z) =

for every x € supp f N (z — supp g), where x,,y, € R™ are such that f & g(z) =
Vf(z2)g(y-). In particular, for zo = Z°5¥ we have that f @ g(20) = \/f(z0)g(yo

and so

(u2x — ) + u(z,))

N~ N

(v(z2 = 22) +v(y2))

1 1
u (5(2:10 —x9) + %) = §u(2x — Z0)

1 1
v (5(900 —2x) + y—;) = §U(x0 —2z).

Consequently, for every 2’ =z — 29 and y' = 2 — L& — 2

1
u(zo+2') = §u(x0 + 22")

1
v(yo+y) = (o + 2y).

Thus, supp f N (2o —supp g) = % + 3(supp fN(—supp g)) is a closed convex cone
xo + C (with C a cone with vertex at 0) and so

supp f N (—supp g) =z + C
and for every z € supp f 4 supp ¢

T, x
suppfﬁ(z—suppg):—z—F—O—FO.

2 2
Furthermore, supp gN (2o —supp f) = zo —supp fN(zo —supp g) = 20—z — C
is a closed convex cone yg + C’. This implies that C’ = —C. Besides, if the vertex
of the cone is unique, zp — z9 = yo and then yg = —xg which implies z9 = 0. If

the vertex is not unique then, since both zy — z¢ and yg are vertices of the cone
yo — C, also yo + 2(z0 — o — o) = Yo — 220 = —x and so yg — C = —xp — C and
—zo+C=yo+C.
On the other hand, for any z € supp f + supp g if € supp f N (z — supp g),
then
2r —x, € g + C.

If equality holds in (I2]) then w is affine in any segment that connects zg + C with
a point z, and v is affine in any segment that connects —xg — C' and some ..

Let us now take z € g +supp ¢g. Then —xg+ z € supp g and, since zy € supp f
we have that —xo + 2z € (z —supp f) Nsuppg = z —supp f N (z —supp g) =
z—% -2 —Candso & € 2 —Cand

T, € xg — C.

Consequently z, = xg. Otherwise, consider the ray from x, that passes through xg.
Since z, € xg — C any point p in this ray such that the segment [z, p] contains z
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is contained in zg + C and since u > 0 is affine in the segment [z, p] and u(zg) = 0
then u = 0 for any such p, contradicting the integrability of f.

Thus, for any z € z¢ + supp ¢ we have that x, = x¢ and y, = 2z — xy. Notice
that then for every z € z¢ + supp g we have that

supp f N (z —supp g) = %—!—x—;—FC’:xO—FC
as z, = xo. Consequently, supp f = supp fN(—supp g) since for every y € supp f,
as C' is a full-dimensional cone, we can take w € C such that y € —w + (x¢ + C).
Thus, if we take z = —w € —C = z¢ — (xg + C) C x¢ + supp g, we have that
y € 2+ (x9+C) C z—supp g and so y € supp fN(z—supp g) = supp fN(—supp g).
Consequently supp f = xg + C C —supp g.

Analogously, take z € —x¢ +supp f. Since —z( € supp g, we have that o+ 2z €
supp f N (z —supp g) = % + % + C and, consequently % € —% + C. Thus
Yy, € —x9 + C = yo + C. Consequently y, = yo. Otherwise, consider the ray from
Yy, that passes through yo. Since y, € yo + C any point p in this ray such that
the segment [y.,p] contains yo is contained in yo — C and since v > 0 is affine in
the segment [y.,p] and v(xo) = 0 then v = 0 for any such p, contradicting the
integrability of g.

Thus, for any z € —xg + supp f we have that =, = 2z — yo and y, = yo. Notice
that then for every z € —xo + supp f we have that

suppfﬂ(z—suppg):%—l—%—l—(}':z—y—;—i—%—i—C:z—i—xo—i—C,
since xg + C' = —yp + C. Consequently, —supp g = supp f N (—supp g) since for
every y € —supp g, as C' is a full-dimensional cone, we can take w € C such that
y € —w + (zg + C). Thus, if we take z = w € C = —x + supp g we have that
y+z€supp fN(z—suppg) =2+29+ C and so y € zg + C = supp f.

Consequently —supp g C supp f and so —supp g = supp f = zo + C.

Now let us see that v is affine on —xg — C. Let us take xz,y € —x¢o — C and
consider z = ¥ + % € —C = x0 + supp g. Then, for this z, y. = y and since
x € —xg — C, v is affine in the segment that connects x and y. Consequently, v is
affine on —zp — C and so g(z) = coe™ %) on —xq — C. Thus, C does not contain
any straight line [ since otherwise, as v is affine and positive, it must be constant
on the line [ and so C has only one vertex and o = —yo and (b, z) < 0 for every
x € C\{0}.

Analogously, u is also affine on z¢ + C since for any z,y € xo + C, if we take
z=145— 3 €C=—x0+supp f we have that for this z, 7. = x — 29 — yo = = and
so, u is affine on ¢ + C and f(z) = cie™{** on ¢ + C. Since || f|le = f(z0) We
have that (a,z) > 0 for every z € C.

Finally, considering the section of C' by a hyperplane, since the intersection of
this section with any of its translates is homothetic to itself, the section must be a
simplex. (Il

Remark. Theorem 4] becomes inequality (7) if g(x) = f(x) because f @ g(z) =
Af(z). Moreover, it also recovers (@) when we particularize f(z) = e~ <@ g(z) =

e~ (=2 where hx and hy, are the support functions of two convex bodies K and
k—L (2)

L that contain the origin. Then f@®g(z) = e "%7:®) and \/f(z)g(x) = e "5z ,
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and since

/ e @ dy = pl|K°|,

K —L\°
(=)
From the characterization of the equality cases in ([I), this only converges to equal-
ity when we consider sequences of sets (K?),, and (—L¢),, converging to simplices
with 0 in one of the vertices and the same outer normal vectors at the facets that
pass through the origin.

Taking into account that (K N L)° = conv{K°, L°} and £-£ C conv{K,—L},
if we change the role of K° and L° by K and —L for simplicity, then

then () becomes

(KN L)°|

< 2" K°||L°|.

K° —L°\°
|K N L||conv{K, —L}| < ‘ (T)

lconv{K, —L}| < 2"|K]|L],

showing the assertion and slightly strengthening (@]). In order to have equality in ()
we must have K and L be simplices with 0 in one of the vertices and the same outer
normal vectors at the facets that pass through the origin and £4£ = conv{K, L}.
Thus K = L is a simplex. Otherwise there exists a direction § € S"~! such that
hK(Q) < hL(G) (OI‘ hL(G) < hK(H)) Thus, h#(@) < hL(G) < hconv{K)L}(t?) (OI‘
h% (9) < hK(o) < hconv{K,L}(o))'
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