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Abstract

The class of logconcave functions in R™ is a common generalization of
Gaussians and of indicator functions of convex sets. Motivated by the
problem of sampling from a logconcave density function, we study their
geometry and introduce a technique for “smoothing” them out.

These results are applied to analyze two efficient algorithms for sam-
pling from a logconcave distribution in 7 dimensions, with no assumptions
on the local smoothness of the density function. Both algorithms, the ball
walk and the hit-and-run walk, use a random walk (Markov chain) to gen-
erate a random point. After appropriate preprocessing, they produce a
point from approximately the right distribution in time O*(n*), and in
amortized time O* (n®) if many sample points are needed (where the aster-
isk indicates that dependence on the error parameter and factors of logn
are not shown). These bounds match previous bounds for the special case
when the distribution to sample from is the uniform distribution over a
convex body.

1 Introduction

Virtually all known algorithms to sample from a high-dimensional convex body
K (i.e., to generate a uniformly distributed random point in K) work by defining
a Markov chain whose states are the points of K (or a sufficiently dense subset
of it), and whose stationary distribution is uniform. Running the chain long
enough produces an approximately uniformly distributed random point. The
most thoroughly analyzed versions are the lattice walk [0 [§], the ball walk
[14, 12}, [11] and the hit-and-run walk [23] 24, [6, [15]. The hit-and-run walk, first
proposed by Smith [23], has the same worst-case time complexity as the more
thoroughly analyzed ball walk, but seems to be fastest in practice.

For what distributions is the random walk method efficient? These sampling
algorithms can be extended to any other (reasonable) distribution in R™, but the
methods for estimating their mixing time all depend on convexity properties.
A natural class generalizing uniform distributions on convex sets is the class of
logconcave distributions. For our purposes, it suffices to define these as prob-
ability distributions on R™ which have a density function f and the logarithm
of f is concave. Well-known examples include the Boltzmann and Gaussian
densities and the uniform density over a convex body. Such distributions play
an important role in stochastic optimization [21] and other applications [10].



We assume that the function is given by an oracle, i.e., by a subroutine that
returns the value of the function at any point . We measure the complexity of
the algorithm by the number of oracle calls.

The analysis of the lattice walk and ball walk have been extended to log-
concave distributions [I}, [7], but this analysis needs explicit assumptions on the
Lipschitz constant of the distribution. In this paper, we avoid such assumptions
by considering a smoother version of the function in the analysis. The smoother
version is bounded by the original, continues to be logconcave, and has almost
the same integral, i.e. it is almost equal at most points.

Our main result is that after appropriate preprocessing (bringing the dis-
tribution into isotropic position), both the ball walk (with a Metropolis filter)
and the hit-and-run walk can be used to generate a sample using O*(n*) ora-
cle calls. We get a better bound of O*(n3) if we consider a warm start. This
means that we start the walk not from a given point but from a random point
that is already quite well distributed in the sense that its density function is
at most a constant factor larger than the target density f. While this sounds
quite restrictive, it is often the case (for example, when generating many sample
points, or using a “bootstrapping” scheme as in [12]) that this bound gives the
actual cost of the algorithm per random point. Our amortized bound for sam-
pling logconcave functions matches the best-known bound for the special case
of sampling uniformly from a convex set. We also give an O*(n®) algorithm for
bringing an arbitrary logconcave distribution to isotropic position.

To justify the rather lengthy analysis of both algorithms, let us point out
that on the one hand, the ball walk is simpler and more natural; on the other,
the hit-and-run walk seems to be more efficient in practice and it has the im-
portant property that the dependence of its running time on the distance of the
starting point from the boundary is only logarithmic (while this dependence is
polynomial for the ball walk). This fact is proved in another paper [17].

Our analysis uses various geometric properties of logconcave functions; some
of these are new, while others are well-known or folklore, but since a reference
is not readily available, we prove them in Section 5.

2 Results

2.1 Preliminaries.

A function f: R™ — R is logconcave if it satisfies

flaz+ (1= a)y) > flz)*fy)'

for every z,y € R™ and 0 < o < 1. This is equivalent to saying that the support
K of f is convex and log f is concave on K.

An integrable function f : R™ — R is a density function, if [, f(x)dz = 1.
Every non-negative integrable function f gives rise to a probability measure on



the measurable subsets of R™ defined by

w(9)= [ e [ [ fta)as.
s Rn
The centroid of a density function f: R™ — R, is the point

zp = f(@)x dx;

Rn
the covariance matriz of the function f is the matrix
Vi= [ fl@)(z—z)(z—2z)" do

R’n

(we assume that these integrals exist). The variance of the density function is

Var(f) =tr(Vy) = /Rn |l — zf|2f(;v) dx.

For any logconcave function f: R — R", we denote by My its maximum
value. We denote by
Li(t) ={zeR": f(x) >t}

its level sets, and by

ﬁ@ﬂ:{f@% if f(z) > t,

0, otherwise.

its restriction to the level set. It is easy to see that f; is logconcave.

A density function f : R®™ — R, is isotropic, if its centroid is 0, and its
covariance matrix is the identity matrix. This latter condition can be expressed
in terms of the coordinate functions as

Rn

for all 1 <14,j < n. This condition is equivalent to saying that for every vector
v €R",

| @ 02w ds = op.
In terms of the associated random variable X, this means that

E(X)=0 and E(XXT)=1.

For an isotropic density function in R™, we have Var(f) = n.
We say that f is near-isotropic up to a factor of C, or shortly C-isotropic, if

% < /(uT:c)2 dry(z) <C



for every unit vector u. The notions of “isotropic” and ‘“non-isotropic” extend
to non-negative integrable functions f, in which case we mean that the density
function f/ fRn f is isotropic. Given any density function f with finite second
moment f]Rn |z|% f () dx, there is an affine transformation of the space bringing
it to isotropic position, and this transformation is unique except that it can be
followed by an orthogonal transformation of the space.

We say that a density function is a-rounded, if for every 0 < s < 1 it has a
level set L of probability at most s that contains a ball of radius a-s. In Section
5.4 (Lemma [5.13) we show that every isotropic logconcave density function is
(1/e)-rounded.

Let f be a logconcave distribution in R"™. For any line £ in R", let ¢ be
the measure induced by f on ¢, i.e.

ie.4(S) = / i+ tu)t,
pt+tuesS

where p is any point on ¢ and u is a unit vector parallel to /. We abbreviate
tee,£(.) by pee(.) if f is understood, and also ,(€) by pe. The probability measure
me(S) = we(S)/11e is the restriction of f to L.

For two points u, v € R™, we denote by d(u,v) their euclidean distance. For
two probability distributions v, 7 on the same underlying o-algebra, let

dev (v, 7) = Slj‘p(V(A) - 7(4))
be their total variation distance.

2.2 The random walks

Let f be a logconcave distribution on R"™. We define two random walks on the
points on R™.
The ball walk (with a Metropolis filter) to sample from f is defined as follows:

Ball walk.

e Pick a uniformly distributed random point y in the ball of radius r centered
at the current point.

e Move to y with probability min(1, f(y)/f(z)); stay at the current point
with the remaining probability.

(The radius r will be specified shortly.)
The other random walk we study is the hit-and-run walk:

Hit-and-run walk.
e Pick a uniformly distributed random line ¢ through the current point.

e Move to a random point y along the line ¢ chosen from the distribution
Ty.



A 7uniformly distributed random line” through a point # means that it is
uniformly distributed with respect to the measure we get from the uniform
measure on the unit sphere by identify opposite points. We shall sometimes call
this simply a random line through x.

It is easy to see that both walks are time-reversible. For technical reasons,
we will also make them lazy, i.e., at each step with probability 1/2 we do noth-
ing, and with probability 1/2 we do the above. We denote by P, and @, the
distributions obtained when we make a ball walk step and hit-and-run step from
u, respectively.

Our first main theorem concerns functions that are near-isotropic (up to
some fixed constant factor ¢). In Section 2.5, we discuss how to preprocess the
function in order to achieve this.

Theorem 2.1 If f is near-isotropic, then it can be approximately sampled in
time O*(n*) and in amortized time O*(n3) if more than n sample points are
needed; any logconcave function can be brought into near-isotropic position in
time O*(n®).

Either the ball walk or the hit-run walk can be used in this algorithm.
Theorem 2.1] is based on the following two more explicit results about a “warm
start” for well-rounded density functions.

Theorem 2.2 Let f be a logconcave density function in R™ that is a-rounded.
Let o be a starting distribution and assume that there is an H > 0 such that
0(S) < Hry(S) for every set S. Let o™ be the distribution obtained after m
steps of the ball walk applied to f. Then after m steps of the ball walk with

2 1 10 \V H
- 0°n ar(f)1Og

<% d
r<———s and m>————""log—
210 f2 2 e’

the total variation distance between o and m¢ is less than ¢.
For the hit-and-run walk, we prove:

Theorem 2.3 Let f be a c-isotropic logconcave density function in R™. Let o
be a starting distribution and assume that there is an H > 0 such that o(S) <
Hry(S) for every set S. Let 0™ be the distribution obtained after m steps of
the hit-and-run walk applied to f. Then for

3
m > 103004H4n— In? g
gt e’
the total variation distance of ™ and 7y is less than €.
In particular, we have

Corollary 2.4 If f is near-isotropic, then with a warm start, both the ball walk
and the hit-and-run walk miz in time O*(n3).



If we start from a single point, we may not get any bound on the mixing time
at all: if the distribution has an unbounded support, and we start very far from
the origin, then mixing may take arbitrarily long. However, if we start at the
origin, then at least in the case of the hit-and-run walk, we only lose a factor of
n [17]. Tt is an open question whether the results of [11] can be adopted to get
rid of this additional factor of n (the “start penalty”). It is also open whether
analogous result holds for the ball walk.

We end this section with a discussion of the implementation of these random
walks. For both algorithms, the first step is easy to implement. For example,
we can generate n independent random numbers Uy, ..., U, from the standard
normal distribution, and consider the vector U = (Uy,...,U,). For the ball
walk, we generate a further random number 1 uniformly distributed in [0, 1],
and use vector U’ = (rn'/ (=Y /||U|)U as the step. For the hit-end-run walk,
we use the vector U to determine the direction of the line.

To describe the implementation of the second step, we have to discuss how
the density function is given. We assume that it is given by an oracle: this
means that for any x € R"™, the oracle returns the value f(z). (We ignore here
the issue that if the value of the function is irrational, the oracle only returns an
approximation of f.) It would be enough to have an oracle which returns the
value C' - f(z) for some unknown constant C' > 0 (this situation occurs in many
sampling problems e.g., in statistical mechanics and simulated annealing).

For technical reasons, we also need a “guarantee” from the oracle that the
centroid zy of f satisfies |z| < Z and that all the eigenvalues of the covariance
matrix are bounded from above and below.

To implement the second step of the ball walk is trivial, but for the hit-and-
run walk this needs a little thought. One way to do it is to use a binary search
to find the point p on ¢ where the function is maximal, and the points a and b
on both sides of p on ¢ where the value of the function is e f(p). We allow a
relative error of €9 = £/2 (say), so the number of oracle calls is only O(log(1/¢)).
Then select a uniformly distributed random point y on the segment [a, b], and
independently a uniformly distributed random real number 7 in the interval
[0,1]. Accept y if f(y) > rf(p); else, reject y and repeat. The distribution of
the point generated this way is closer to the desired distribution than g, and
the expected number of oracle calls needed is O(log(1/¢)). (For explicitly given
density functions, there may be much more efficient direct methods.)

2.3 Distances

For two points u,v € R™, let ¢(u,v) denote the line through them. Let [u,v]
denote the segment connecting u and v, and let £*(u,v) denote the semiline in
¢ starting at u and not containing v. Furthermore, let

f+(u,v) = /‘Z,f([‘r(uvv))»
fi(ufu) = :uf,f(ng(vvu)),
f(u7v) = /M,f([uvv])'



We introduce the following “distance”:

I ()
) = ) )

The function dy(u,v) does not satisfy the triangle inequality in general, but
we could take In(1 — ds(u,v)) instead, and this quantity would be a metric;
however, it will be more convenient to work with dy.

Suppose f is the uniform distribution over a convex set K. Let u,v be two
points in K and p, ¢ be the endpoints of £(u,v) N K, so that the points appear
in the order p, u,v, q along £(u,v). Then,

u—v|p—q
dy(u,v) = dr (u,v) = :p—u|||v—q:

2.4 TIsoperimetry.

To bound the mixing time of our walk we use the conductance technique of
Jerrum and Sinclair [9] and its extension to continuous Markov chains [16] (as
do most of the previous papers). For the ball walk, for example, we show that
any set of measure s has conductance Q(as?/nR) (see Section9). The bound on
the mixing time then follows from standard relationships between conductance
and the mixing time. As we’ll show, an isotropic density function is (1/e)-
rounded and its variance is n, and hence the conductance of the ball walk in
this case is Q(e2/n3/?) and the mixing time is O(n?/e?).

As in almost all papers since [5], bounding the conductance depends on a
geometric isoperimetric inequality. We will use an extension of Theorem 6 from
[15] to logconcave functions.

Theorem 2.5 Let f be a logconcave density function on R™ with support K.
For any partition of K into three measurable sets S, 52,53,

77(S3) > di (51, S2)mp(S1)mr(S2)-

To illustrate the theorem, it is useful to consider the situation where S; and
Sy are large subsets (in probability mass). Then, roughly speaking, the theorem
says that the measure of the remainder grows with the dx distance between S
and Ss.

2.5 Transforming to isotropic position.

The results of section [2.2| above use the assumption that the given density func-
tion is near-isotropic. To bring the function to this position can be considered
as a preprocessing step, which only needs to be done once, and then we can
generate any number of independent samples at the cost of O*(n3) or O*(n?)
oracle calls per sample, as described earlier. But the problem of transforming
into near-isotropic position is closely intertwined with the sampling problem,



since we use sampling to transform an arbitrary logconcave density function
into near-isotropic position.

In this section we describe an algorithm to achieve near-isotropic position.
The following theorem is a consequence of a generalized Khinchine Inequality
(Theorem [5.22) and Rudelson’s Theorem [22] and is the basis of the algorithm.

Theorem 2.6 Let f : R"™ — R, be an isotropic logconcave function. Let

V1,02, ...,U;m be independent samples from mwy with
n 3 n
m:100~ﬁ-1og ﬁ
Then
m

1
E'— inI’< )
LSl 1] <

i=1
A corollary of this result is the following;:

Corollary 2.7 Let f : R™ — Ry be a (not necessarily isotropic) logconcave
function. Let vi,va, ..., vy be independent samples from wy (where m is defined
as above). Compute the matrices V = % > vl and W= V=12, Then with
probability at least 1 — (n/0), we have

|V —Vy| <0,

and hence the transformed function f(:z:) = f(Wz) is near-isotropic up to a

factor of 1/(1 —9).

The error probability of 7/ is not good enough for us; we cannot choose 7
small because the number of sample points m depends badly on 7. The following
trick reduces the error probability for a moderate cost:

Algorithm A.
e Choose n =1/100 and ¢§ = 1/10.

e Repeat the construction in Corollary 2.7/ ¢ times, to get ¢ matrices
v v,

e For each of these matrices V()| count how many other matrices V) satisfy
V@ —v®)) < 2. (1)

If you find one for which this number is larger than ¢/2, return this as an
approximation of Vy. Otherwise, the procedure fails.

Theorem 2.8 With probability at least 1—(4/5)9, Algorithm A returns a matriz
V' satisfying |V — Vy| < .3.



Proof. For each 1 < j <k, we have
PV — vyl < 1) > 0. 2)

Hence (by Chernoff’s inequality) with probability at least 1 — (4/5)%, more than
half of the V') satisfy (2). If both V() and V) satisfy (2), then they clearly
satisfy (1), and hence in this case algorithm cannot fail. Furthermore, if V(%)
is returned, then by pigeon hole, there is a j such that both (2)) and (1) are
satisfied, and hence |V () — V| < .3 as claimed. O

Now the algorithm to bring f to near-isotropic position can be sketched as
follows. Define M
_ f _
Tk'_2(1+1/n)k k=0,1,...
The algorithm is iterative and in the k-th phase it brings the function gx = fr,

into near-isotropic position.
Algorithm B.
e Choose p = Cnlogn and g = log(p/e).

e Bring the level set {z : f(z) > M;/2} to near-isotropic position (using
e.g. the algorithm from [12]).

e For £ =0,1,...,p, compute an approximation V of V,, using Algorithm
A, and apply the linear transformation V ~1/2.

By Corollary 5.20, we have that after phase k, not only g; is approximately
isotropic, but also gx41 is near-isotropic; in addition a random sample from gy
provides a warm start for sampling from g¢x41 in the next phase. So we need to
walk only O*(n?) steps to get a point from (approximately) gix1i. By Lemma
5.16/ together with Theorem [5.14(e), the measure of the function outside the set
{z: f(x) > My/Tcniogn} is negligible and so Cnlogn phases suffice to bring
f itself to near-isotropic position.

The above description of the algorithm suits analysis, but is not how one
implements it. We don’t transform the body, rather, we transform the euclidean
norm of the space. More precisely, we maintain a basis wuq,...,u,, which is
initialized as u; = e; in phase 0. The u; are fixed throughout each phase. To
generate a line through the current point, we generate n independent random
numbers X1,..., X, from the standard Gaussian distribution, and compute the
vector Xquqy + ... X,u,. The line we move on will be the line containing this
vector.

At the end of phase k, we have generated m independent random points
Vi,...,Uy from the distribution fr,,,. We compute the matrix W =

(% Zzl viviT)l/2 and update the vectors u; by letting u; = We;.
Each sample (after the first) takes O*(n?) oracle calls and hence each phase
takes O*(n®) calls. The overall complexity of the algorithm is O*(n%) oracle

calls.
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3 Outline of analysis

The proof of the main theorem about the mixing time is based on showing that
the s-conductance [16] of the Markov chain is large. This is defined as

®(4)
¢s = 2 ;
AcRm s<ms(A)<1/2 Tf(A) — s

where ®(A) is the ergodic flow from A to its complement, A. By the results
of [16], specifically Corollary 1.6 (stated later in this paper as Theorem [9.1)),
a lower bound on ¢, directly gives a bound on the mixing time from a warm
start, roughly about 1/¢2.

The advantage of considering s-conductance is that we can ignore subsets
that have measure smaller than s (the penalty is that we need some condition
similar to a warm start). This fact allows us to replace the given density f (only
in the analysis!) by another function f < f, which is smoother, also logconcave
and has almost the same integral.

To bound the s-conductance, we need two properties. First, if two points
are “close,” then the distributions obtained by taking one step from them have
significant overlap. Here, the right notion of “close” is based on both Euclidean
distance and the f-distance, dy. This property is proven precisely as Lemma
7.1 for the ball walk and Lemma 7.2/ for hit-and-run. Second, we need an
isoperimetric inequality that puts a lower bound on the measure of points “near”
the boundary of a subset. This is provided by Theorem [2.5.

To prove these properties and put them together in the final mixing proof,
we will need several technical lemmas about spherical geometry and logconcave
functions. We collect these in the next two sections.

4 Spheres and balls

We denote by 7, the volume of the unit ball B in R™. Our first lemma summa-
rizes some folklore facts about volumes of sections of spheres.

Lemma 4.1 Let H be a halfspace in R™ and B, a ball whose center is at a
distance t > 0 from H. Then

(a) if t <1/+/n, then

vol(H N B) > (; - T) vol(B);

(b) if t > 1/+/n then

1 2\ (nt1)/2 L ety
TV vl(B) < vol(H1B) < (1~ #) vol(B).

11



We define a function ¢ : [0,1/2] — R that will be convenient to use in
the sequel. Let C' be a cap on the unit sphere S in R™, with radius r and let
vol,—1(C) = cvol,_1(S5), ¢ < 1/2. We define the function by

tle)=m/2—r.

Clearly t(c) is a monotone decreasing function of ¢. This function is difficult
to express exactly, but for our purposes, the following folklore bounds will be
enough:

Lemma 4.2 (a) If0 < ¢ < 27", then

1
5671/”

(b) If 27™ < ¢ < 1/4, then

P < <2000
(c) If1/4 < ¢ < 1/2, then
;(;—c)\/lﬁ<t(c)<2<;—c> %

Using this function t(c), we can formulate a fact that can be called “strong
expansion” on the sphere:

<tle) < 2¢7Ym,

Lemma 4.3 Let T} and Ty be two sets on the unit sphere S in R™, so that
vol,_1(T;) = ¢;vol,—1(S). Then the angular distance between Ty and Ts is at
most t(c1) + t(cz2).

Proof. Let d denote the angular distance between 77 and T,. The measure
of T; corresponds to the measure of a spherical cap with radius 7/2 —t(c1). By
spherical isoperimetry, the measure of the d-neighborhood of Tj is at least as
large as the measure of the d-neighborhood of the corresponding cap, which is
a cap with radius /2 — t(c¢1) + d. The complementary cap has radius 7/2 +
t(c1) — d and volume at least co, and so it has radius at least 7/2 — t(c2). Thus
/2 +t(c1) —d > m/2 — t(ce), which proves the lemma. O

The next lemma and its corollary quantify the following phenomenon: Con-
sider a convex body K and imagine growing a sphere centered at some point
inside K. For a while, the sphere is fully contained in K. When a significant
portion of the sphere is outside K, it rapidly reaches a point where most of the
sphere is outside K.

Lemma 4.4 Let K be a convex body in R™ containing the unit ball B, and let
r > 1. If ¢(r) denotes the fraction of the sphere rS that is contained in K, then

11— 6(r) + H(0(2r) 2 o

r

12



Proof. Let Ty = (rS)\ K and Tp = (1/2)((2rS) N K). We claim that the
angular distance of T and Ty is at least 3/(8r). Counsider any y; € Ty and
ya € Ty, we want to prove that the angle o between them is at least 3/(8r). We
may assume that this angle is less than 7/4 (else, we have nothing to prove).
Let yo be the nearest point to 0 on the line through 2y» and y;. Then yo ¢ K
by convexity, and so s = |yo| > 1. Let «; denote the angle between y; and yo.
Then
sina = sin(ag — a1) = sin ag cos a; — sin oy cos ag.

Here, cosay = s/r and cosas = s/(2r); expressing the sines and substituting,

we get
s 52 s 52
sina = 24 /1— — — 2y [1- 2
r 4r2  2r 72

We estimate this by standard tricks from below:

ol ST W SR WA SN Dl S
. r2 42 472 72 r2 42 42 r2
sina = > ]
shos . s .8 —+5
r 4r2  2r 72 " "
s S 1
T9r 2r
Since « > sin «, this proves the lemma. O

The way this lemma is used is exemplified by the following:

Corollary 4.5 Let K be a conver body in R™ containing the unit ball B, and
let 1 < r < +/n/32. If K misses 1% of the sphere rS, then it misses at least
99% of the sphere 2rS.

5 The geometry of logconcave functions.

In this section we state geometric properties of logconcave functions that are
used in the analysis of our algorithm. Many of these facts are well-known or even
folklore, but references are not easy to pin down. Since the constants involved
are needed to formalize our algorithm (not only to analyze it), we found that
we have to include this section containing the proofs with explicit constants.

5.1 Marginals

We start with some definitions. The marginal of a function f : R™ — R, on the
set S = {iy,...,ir} of variables is defined by

G(xil,...,xik):/R B flar, ... xn)daj, .. dxy, (3)

13



where {j1,...,dn—k} ={1,...,n} \ {41,...,9}. The first marginal

g(t):/ flt,ze,. .., xp)dey ... dz,
T2 x

seeerbn

will be used most often. The distribution function of f is defined by

F(tl,...,tn)z/ flxy, ... xy)day ... day,.
21<t1,...,xn <tn

Clearly, the product and the minimum of logconcave functions is logconcave.
The sum of logconcave functions is not logconcave in general; but the following
fundamental properties of logconcave functions, proved by Dinghas [4], Leindler
[18] and Prékopa [19} [20], can make up for this in many cases.

Theorem 5.1 All marginals as well as the distribution function of a logcon-
cave function are logconcave. The convolution of two logconcave functions is
logconcave.

We'll also need the following easy fact:
Lemma 5.2 If f is in isotropic position, then so are its marginals.

Proof. Let G be a marginal of f on the set {z1,...,xz} of variables. Then
for any two 1 < 14,5 <k,

/ zx;G(x,. .., xk) dey .. dog
Rk

:/ Tx; (/ f(ac1,...,xn)dxk+1...dxn) dzy ... dxy
Rk Rr—k
:/ Iinf(Il,...,In)dﬂjl...dxn:6ij.

The proof of the fact that the centroid of the marginal is 0 is similar. O

5.2 One-dimensional functions

Let g : Ri — R4 be an integrable function such that g(x) tends to 0 faster than
any polynomial as x — oco. Define its moments, as usual, by

m(n= [ et

Lemma 5.3 (a) The sequence (M,(f): n=0,1,...) is logconvez.
(b) If g is monotone decreasing, then the sequence defined by

nM,_1(9)), ifn >0,

M”(f):{g(o) ifn=0.
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1s also logconvex.
(¢c) If g is logconcave, then the sequence M, (g)/n! is logconcave.

(d) If g is logconcave, then

9(0)My(g) < Mo(g)*.

(i.e., we could append g(0) at the beginning of the sequence in (¢) and maintain
logconcavity).

Proof. (a) We have for every real z
0< / (t+ 2)*t"g(t) dt = 2> M,,(g) + 22 My(n + 1) + M,,42(g).
0

Hence the discriminant of the quadratic polynomial on the right hand side must
be non-positive:

Mn+1(g)2 - Mn(g)Mn+2(g) S 07

which is just the logconvexity of the sequence.

(b) We may assume (by approximating) that g is differentiable. Then —g’
is nonnegative, which by (a) implies that the sequence M, (—g’) is logconvex.
Integrating by parts,

My(—g') =— /OOQ t"g' (t)dt = —[t"g(t)]5° + /ODO nt" g (t)dt = nM,_1(g)

for n > 1, and

This proves (b).
(c) Let h(t) = Be~7* be an exponential function (8,7 > 0) such that

M, (h) = M,(g) and My 12(h) = Muy2(g)

(it is easy to see that such an exponential function exists). Then we have

/OO t"(h(t) — g(t)) dt = 0, /oo t"*2(h(t) — g(t)) dt = 0.
0 0

From this it follows that the graph of A must intersect the graph of g at least
twice. By the logconcavity of g, the graphs intersect at exactly two points a < b.
Furthermore, h < g in the interval [a,b] and h > ¢ outside this interval. So the
quadratic polynomial (¢t —a)(t —b) has the same sign pattern as h — g, and hence

| = ae-vrn - gw)a o

0

Expanding and rearranging, we get

| e na-gwyderad [T e m-g@)d = @) [T e -0 e
0 0 0

15



The left hand side is 0 by the definition of &, so the right hand side is nonpositive,
which implies that

Mn_l(h):/ t"TLh(t) dtg/ " g(t) dt = M1 (g).
0 0

In other words, this shows that it is enough to verify the inequality for expo-
nential functions. But for these functions, the inequality holds trivially.
(d) The proof is similar and is left to the reader. O

Lemma 5.4 Let X be a random point drawn from a one-dimensional logconcave
distribution. Then 1
P(X >EX) > -.

e
Proof. We may assume without loss of generality that EX = 0. It will be con-
venient to assume that |X| < K; the general case then follows by approximating
a general logconcave distribution by such distributions.

Let G(z) = P(X < z). Then G is logconcave, monotone increasing, and we
have G(z) =0 for x < —K and G(z) =1 for x > K. The assumption that 0 is
the centroid implies that

K
/ G (z) dz = 0,
-K

which by partial integration means that

/I;G(:v)dx—K.

We want to prove that G(0) > 1/e.

The function In G is concave, so it lies below its tangent at 0; this means that
G(z) < G(0)e*, where ¢ = G'(0)/G(0) > 0. We may choose K large enough so
that 1/¢ < K. Then

Gr) < {G(O)e“ ifx <1/e,

1 ifz>1/c.
and so
K
K = / G(x)dx
-K
1/c K
< / G(0)e™ d:z:+/ 1dz
—00 1/c
1
= @ + K - -,
c c
which implies that G(0) > 1/e as claimed. O
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Lemma 5.5 Let g : R — Ry be an isotropic logconcave density function.
(a) For all z, g(x) < 1.
(b) 9(0) > 5.

Proof. (a) Let the maximum of g be attained at a point z, and suppose that
g(z) > 1. Fori=0,1,2, let

Mi= [T 2 gta) de

N; = / (z — )" g(z) de.
Clearly
Z\fo—‘y—]\fozl7 2\71—1\41:,27 M2+N2:1—|—22.

So
Ms + Na = (Mo + No)? + (M1 — Ny)?

= (Mo — M1)* + (No — N1)* +2(MoNo — My Ny) + 2(Mo My + NoN)

> 2(MoM;y + NoNy),
since by Lemma 5.3(d), we have M; < MZ/g(z) < My, and similarly N; <

N§/g(z) < No.
On the other hand, by Lemma [5.3(c) and (d), we have

My < 2M3E /My < 2M, My/g(2) < 2M; My, Ny < 2N N,
and so
M2 —+ N2 < 2(MOM1 —+ N(]Nl),

a contradiction proving (a).

(b) We may assume that g(z) is monotone decreasing for = > 0 (else, consider
g(—xz)). Let go be the restriction of g to the nonnegative semiline. By Lemma
5.3(b),

M (90)* < Mg (go)Ms(g0)?,

which means that
Mo(go) < 9(0)*/*(3Mx(g0)"/>.

Here trivially Ms(go) < Ms(g) = 1, while Lemma [5.4 implies that
e 1 [ 1 1

Molgo) = [ gyar =1 [ " gwdr = Tul) = .

0 e e e

oo

Substituting these bounds, we get

11
>/ > -
90) 2 /35 2 3

17



Lemma [5.5(a) is tight, as shown by the function

() e =7 ifx > -1,
€Tr) =
g 0, iz < —1.

Part (b) is not tight; most probably the right constant is 1/(2 - v/3), attained
by the uniform distribution on the interval [—+/3, v/3].

Lemma 5.6 Let X be a random point drawn from a logconcave density function
g:R—R,.
(a) For every ¢ >0,
P(g(X) <) < —.
g
(b) For every 0 < ¢ < g(0),

P(min g(2X), g(~2X) < ¢) >

4g9(0)

Proof. (a) We may assume that the maximum of g is assumed at 0. Let ¢ > 0
be defined by g(q) = ¢, and let h(t) = g(0)e~"* be an exponential function such
that h(q) = g(g). Clearly such a v exists, and h(0) = g(0), v > 0. By the
logconcavity of the function, the graph of h is below the graph of g between 0
and ¢, and above outside. Hence

[ _ [
fooo g(t)dt — fooo h(t) dt

Here

Here g(0) = My, furthermore
/ gt)dt =P(X >q) =P(9(X) <¢,X >0),
q

and -
/ g(t)dt = P(X > 0),
0

so we get that

P(g(X) <, X >0) < MigP(X > 0).

18



Similarly,
P(g(X) < ¢, X <0) < ——P(X < 0).
M,

Adding up these two inequalities, the assertion follows.

(b) We may assume that P(X < 0) > 1/2. Let ¢ > 0 be defined by g(q) = c.
If P(X > ¢q/2) > 1/4 then the conclusion is obvious, so suppose that P(X >
q/2) < 1/4. Similarly, we can assume that P(—¢/2 < X < 0) > 1.

Let h(t) = Be™ 7t be an exponential function such that

0 0
/ h(t) dt = / o(t) dt = a,
—q/2 —q/2

! h(t)dt:/q o(t) dt = b.

q/2 /2
It is easy to see that such ( and + exist, and that 3,v > 0. From the definition
of h we have

and

g( /2 1) = aq,

g(e—wqﬂ —e ) = b

Dividing these equations with each other, we obtain
el = %.

By the logconcavity of the function, the graph of h must intersect the graph
of g in a point in the interval [—¢/2,0] as well as in a point in the interval
[¢/2,q]; it is below the graph of g between these two points and above outside.
In particular, we get

¢=gla) < hla) = e~ = .
and
9(0) > h(0) = 8,
SO c c
"2 050) 7 10)

O

We conclude with a useful lemma about the tail of a logconcave distribution.

Lemma 5.7 Let X be a random point drawn from a logconcave distribution on
R. Assume that
E(X?) < 1.

Then for every t > 1,
P(IX| >t) < et
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Proof.  First note that for ¢ € [1,3] the bound follows using Chebychev’s
inequality: We have E(X?) > t?P(|X| > t), and so P(|X| > t) < 1/t%. From
this, the conclusion follows if ¢ < 3.

Fixt > 3 and let f : R — R be an integrable logconcave function satisfying

/R 22 f(2)da < /R f(z) d. (4)

and

) f(x)da:+/too f@)m:@*ﬁ“/ﬂgﬂ@m (5)

where C' is as large as possible. Our goal is to prove that C' < 1.
Using a variant of Lemma 2.6 of [13], there exists an interval [a,b] € R and

a real v satisfying
b b
/ z2e)® dx §/ e’ dx (6)

—t b b
/ e dx + / e dr = Ce 1! / e dx. (7)
a t a

We will prove that for any (a,b,7) satisfying (6), we must have C < 1 in (7).

We can assume that v > 0 by replacing (a, b, ) by (—b, —a, —v) if necessary.
Also, b > 0; if not, we can consider a logconcave function f which is zero outside
[a, 0], nonzero in [a, 0], equal to €¥* for x € [a, —1] and

/_01 flx)de = /_b1 e dx.

The function f has the same integral as e overall and in the interval [a, —t],
but the second moment is smaller, i.e.,

o b
/fo(x)</ 2 da.

So by rescaling f to make the moment larger without violating (4), we can
obtain a function with a larger value of C'. This contradicts the assumption
about f.

We now evaluate both sides of (6) and cancel a common factor of 1/ to get

67b<b2—ib—|—’y22)—ew<a2—2a+2> < e — e

we have

which can be rewritten as

2 2 20 | 2
67b<b2—+2—1>§6W<a2—a+2—1). (8)
v
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For any fixed v > 0, the function

g(v,z) =€ (wZ— 7+—2 —1>

is monotone increasing in (—oo, —1), decreasing in (—1, 1) and increasing again
in (1,00).

We next prove that b < 2. Note that a <1 (otherwise, (6) is violated), and
so g(7,a) < g(vy,—1). Further, (8)) says that

9(7,0) < g(v,a), (9)

which implies that g(,b) < g(v, —1). We get b < 2 using this and the inequality
9(7,2) > g(v,—1) for v > 0. The latter follows by verifying that

h(v) =7 (g(7,2) — g(v,—1))

satisfies h(0) = h'(0) = h”(0) = 0 and A”(y) > 0 for v > 0.

Since b < 2 and t > 3, we can assume that a < —3. Again, from the
inequality (9) and the monotonicity, we get g(v,a) > g(v,1). On the other
hand, it can be verified by a routine calculation that g(vy,a) < g(v,1) for a =
—1/(1—7) < —3 and since a is monotone increasing in this range, we must have
a€[-1/(1 —+),=3]. Thus, for a < -3,y > (a+1)/a.

Using this, for ¢t > 3,

fa—t e dr - 6—(a+1)t/a — eatl

< e—(a+1)t/a < e—t+1
[orde = 1-em =
a

which proves the lemma. O

The lemma is tight (up to the +1 in the exponent) as shown by the function
which is e® for x < 1 and 0 otherwise.
5.3 Crossratios

For the next set of lemmas, it will be convenient to introduce the following
notation: for a function g: R — Ry and a < b, let

b
g(a,b) = / o) dt.

Furthermore, for a < b < ¢ < d, we consider the cross-ratio

(d—a)(c—10)

(a:c:b:d):m,

and its generalized version



(The strange order of the parameters was chosen to conform with classical no-
tation.) Clearly, (a:c:b:d)y = (a:c:b:d)if gis a constant function.
We start with a simple bound:

Lemma 5.8 Let g: R — Ry be a logconcave function and let a < b < ¢ < d.
Then

(a:c:b:d)gzg——l.

Proof. We may assume that g(b) > g(c) (else, there is nothing to prove).
Let h(t) be an exponential function such that h(b) = g(b) and h(c) = g(c). By
logconcavity, g(z) < h(z) for < b and g(z) > h(z) for b < z < c¢. Hence

L. o g(a,d)g(b, C) g(b, C)
(azebid)y = bgled) = glab)
L hbo) _ h(e) = h(b) _ hle) — h(D)
- h(a,b) h(b) — h(a) - h(b)
RS
gle)

Lemma 5.9 Let g: R — Ry be a logconcave function and let a < b < ¢ < d.
Then
(a:c:b:d)g>(a:c:b:d).

Proof. By Lemma 2.6 from [I12], it suffices to prove this in the case when
g(t) = €. Furthermore, we may assume that a = 0. Then the assertion is just
Lemma 7 in [15]. O

Lemma 5.10 Let g : R — Ry be a logconcave function and let a < b < c.
Then
9(a.b) _ <1+ ‘lngw) ) gla,c)
L) c—a

b—a g(c)
Proof. Let h(t) = 87t be an exponential function such that

b c
/ h(t)dt = g(a,b)  and / h(t) dt = g(b, ).
a b

It is easy to see that such  and ~ exist, and that § > 0. The graph of h intersects

the graph of g somewhere in the interval [a, b], and similarly, somewhere in the

interval [b, ¢]. By logconcavity, this implies that h(b) < g(b) and h(c) > g(c).
If v > 0 then h(t) is monotone increasing, and so

g(a,b) _ h(a,b) < h(a,c) _ g(a,c)

b—a b—a c—a c—a

)
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and so the assertion is trivial. So suppose that v < 0. For notational conve-
nience, we can rescale the function and the variable so that § =1 and v = —1.
Also write u = b — a and v = ¢ — b. Then we have

u—v

gla,b)=1—¢e"" and gla,c)=1—e"

Hence , )
1—e v 1 -
e e
gla,c) 1—e v u+wv
(The last step can be justified like this: (1 — e *)/(1 — e~*~") is monotone
increasing in u if we fix v, so replacing e™* by 1 —u < e~ * both in the numerator
and denominator increases its value; similarly replacing e by 1/(v + 1) in the
denominator decreases its value). To conclude, it suffices to note that
(b) hb) e

In=<~%>Iln—~% =
Pgle) T M h(e) T e

cC—a

= .

The following lemma is a certain converse to Lemma [5.9:

Lemma 5.11 Let g: R — Ry be a logconcave function and let a < b < ¢ < d.
Let C' =1+ max{ln(g(b)/g(a)),In(g(c)/g(d))}. If
1
1c:0: < —
(a:c:b:d) < 50"

then
(a:c:b:d)g <6C(a:c:b:d).
Proof. By the definition of (a : ¢: b:d) and Lemma [5.10),

(d—a)(c—=b)  c¢—=b _c¢c—b _ 1g(be)
(b—a)(d—c) b—a  c—a Zég(a,c)'

(a:c:b:d)=

Hence by the assumption on (a:c:b:d),

gb,e) _ gl
gla,c)  g(a,b) +g(b,c) ~

(b, ¢). Similarly, g(c,d) > g(b,c). We may assume
(¢;d). Then g(a,d) = g(a,b) + (b, c) + g(c,d) <

1
9’

—~

which implies that g(a,b)
by symmetry that g(a,b)
3g(c,d), and so we have

=9
<9

g(a,d)g(b,e) _ 3g(b,c) _ 6g(b,c)
g@D)gled) = gab) = glao)

Using Lemma 5.10 again (for the order ¢, b,a), we get

c—b c—b (c—=b)(d—a)
:c:b: < < < = :b:c:d).
(a:c:b d)g*6cc—a*GCb—a*GC(b—a)(d—c) 6C(a:b:c:d)

(a:c:b:d)g=

O
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5.4 Higher dimensional functions

Now consider a logconcave density function f: R™ — R. Lemma [5.4] extends
to any dimension without difficulty. A different proof for the special case when
f is uniform over a convex body is given in [2].

Lemma 5.12 Let f : R™ — Ry be a logconcave density function, and let H be
any halfspace containing its centroid z. Then

/H f(x)do >

Proof. We may assume without loss of generality H is orthogonal to the first
axis. Then the assertion follows by applying Lemma 5.4/ to the first marginal of
f O

1
e

Lemma 5.13 FEvery isotropic logconcave density function is (1/e)-rounded.

Proof. We want to prove that if L is a level set of an isotropic logconcave
density function f on R™, and L does not contain a ball of radius ¢, then

[}, f(x)dx < et. Let
h(z) = {f(w), ifzel,

0, otherwise.

Then h is logconcave. Let z be the centroid of h. Assume that L does not
contain a ball of radius £. Then by the convexity of L, there exists u € R"™,
|u] = 1 such that
maxu
€L

Rotate the coordinates so that v = (1,0,...,0)7, i.e.

Tx—2) <t

maxxr, — 21 < t.
z€L

The first marginal g of f is also logconcave. Further since f is in isotropic
position, so is g. Lemma 5.5/ implies that ¢ < 1. Hence

/ h(z)dr < / f(x)dx
T12>21 z1<x1<21+t

:/ g(x1)dx; <t.
z1<z1<z1+t

This bounds the probability of one “half” of L. But since h is a logconcave
function, we have by Lemma 5.4/ that

/ f@)de = [ h(z)dz <et.
L Rn
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Theorem 5.14 Let f: R™ — R, be an isotropic logconcave density function.
(a) For every v € R™ with 0 < |v| < 1/9, we have 279711 £(0) < f(v) <
29m1vl £ (0).
(b) f(z) < 2°"*1f(0) for every x.
(c) There is an x € R™ such that f(zx) > (4em)~™/2.
(d) 2™ < f(0) < n(20n)"/2.
(e)

e) f(z) < 28"n"/2 for every .

Proof. (a) We prove the lower bound; the upper bound is analogous. Sup-
pose that there is a point u with |u| = ¢t < 1/9 and f(u) < 279 f(0). Let
v = (1/(9¢t))u, then by logconcavity, f(v) < 27™f(0). Let H be a hyperplane
through v supporting the convex set {x € R" : f(z) > f(v)}. We may assume
that H is the hyperplane 21 = a for some 0 < a < 1/9. So f(z) < 27" f(0) for
every x with x1 = a.

Let g be the first marginal of f. Then g is also isotropic, and hence g(y) < 1
for all y, by Lemma [5.5. We also know by Lemma 5.4 that

- 1
/ 9(y)dy = —
0 e’
We claim that
9(2a) < @. (10)
Indeed, using the logconcavity of f, we get for every z with 1 = a
f(@)? _ f=)
floz) < L8 < A8
o)< oy = o
and hence
9(2a) =/ f(x)dey ... da, < 2—”2"—1/ F(x) day . .. day, = g(a)
($1 2(,1) (1’1=a) 2

Inequality (10) implies, by the logconcavity of g, that g(z + a) < g(x)/2 for

every x > a. Hence
o) 2a
[ owar<2 [ gty <2,

| stan= [ s+ [oway<za<s,

a contradiction.

and hence

(b) Let w be an arbitrary point with f(w) > f(0). Let H be a hyperplane
through 0 supporting the convex set {x € R™ : f(z) > f(0)}. We may assume
that H is the hyperplane 1 = 0. So f(z) < f(0) for every x with x; = 0. Let
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g be the first marginal of f. Let H; denote the hyperplane z; = . We may
assume that w € H, with b > 0.

Let  be a point on Hy, and let 2’ be the intersection point of the line
through w and z with the hyperplane Hy ;. Then by logconcavity,

fw)f(z) < f)?,

whence
B YR 1 () A WP 0 [ ) A o
1) 2 s 20 = (R) g = (R o),
and hence
= x)dx 1=n M v z)dx =217 M v
2= [ iz (Zeh) RCISE (Z5) s

So, using Lemma 5.5(b), we get

£(0)
On the other hand, by Lemma [5.5(a), we have g(b/2) < 1. This proves (b).

g(b/2) > 272 (f (“’))m |

(c) For a random point X from the distribution, we have E(]X|?) = n, and
hence by Markov’s inequality, P(|X|? < 2n) > 1/2. In other words,

/ f(z)dz > 1
V2nB 2
On the other hand,
/ f(z)de < Myvol(vV2nB) = My (2n)"/*vol(B),
V2nB

whence
> > (47re)*"/2.

(d) The lower bound follows from parts (b) and (c). Part (a) implies that

1 £(0)
- f(z)dz > ~/|z§1/9 f(x)dz > g—nvol(B) o

and since this integral is 1, we get that

18"

n/2
vol(B) < n(20n)"/=.

f(0) <

(e) is immediate from (d). O
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Lemma 5.15 Let f : R® — R4 be an isotropic logconcave density function.
Then for every line £ through 0,

/f(a?) dx >27™,
‘

(The integration is with respect to the Lebesgue measure on £.)
Proof. We may assume that £ is the x,-axis. Consider the marginal

h(xl,...,mn_l)Z/ f(xl,...,a:n_l,t)dt.

This is also an isotropic logconcave density function, so by Theorem [5.14(d) ,
we have

/f(x) do = h(0) > 2771 5 9=,
14

The following lemma generalizes Lemma [5.6(a) to arbitrary dimension.

Lemma 5.16 Let X be a random point drawn from a distribution with a log-
concave density function f:R™ — Ry. If 3 > 2, then

P(F(X) < e DMy) < (e 781

Proof. We may assume that f is continuous, My is attained at the origin,
and M; = f(0) = 1. Let ¢ = e #(»=1). Using polar coordinates, we have

1= f(z)dx = / / ftu)t™ ™ dt du
R™ Sn—1J0
and

P(f(X)<c¢)= /f(w)<C f(z)dz = /Sn_1 /t:f(m)<c f(tu)t" 1t dt du

Fix a unit vector u, and let ¢ > 0 be defined by f(qu) = c¢. By logconcavity,

> e Aln=Ut/a i ¢ < g,
f(tu) Bn—Dt/q -
S e ﬁ( ) /Q7 lft Z q.

Hence - -
S fuyertde [ e Pttt gy

I Fltuytn—rde = [ e=An=Dt/apn—1 g’

The integrals on the right hand side can be evaluated:
oo —n
/ e—ﬁ(n—l)t/qtn—l dt = (n _ 1)‘ (ﬂ(n — 1)) ,
0 q
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and

©  n 1)t g Bn =D\ i1 = (Bn— 1)
/q e Aln=1t/ay 1cltz(n—l)!(q ) e P D,gzzoikl .

The last sum can be estimated by 2(3(n —1))"~!/(n — 1)! < (e)"~!. Thus
/ ftu)t" L dt < (elfﬁﬁ)”*l/ ftw)t™ 1 dt,
q 0

and so

P(f(X) < o) / . /t_m e a

1-8 \n—1 > nfld
(¢#B) / st
= (P,

IN

g

Lemma 5.17 Let X € R™ be a random point from a logconcave distribution
with E(X?) = C?. Then for any R > 1, P(|X| > RC) < e~ FF1.

Proof. We have
[ (el = c*)f@)ds =0,

and if the assertion is false, then
/ f(z)dx — e BF1 f(z)dx > 0.
|z|>RC R"™

The Localization Lemma (Corollary 2.4 in [13]), we have two points a,b and a
v > 0 so that

1
/ (|(1 = t)a + tb|> — C*)(1 4+ ~t)" dt = 0, (11)
0
and
1
/ (1 +~t)"dt — e BF! /(1 +At)"dt > 0. (12)
0<t<1 0

|(1—t)a+tb|>RC

It will be convenient to re-parametrize this segment [a,b] by considering the
closest point v of its line to the origin, and a unit vector w pointing in the
direction of b — a. Let R’ = /R?C? — |v|?, then we can rewrite (11) and (12)
as "

/ (o2 + 2 — CB)(1+~'(t — t2))" di = 0, (13)

ty
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and .
2
(14~ (t—t))"dt — e 1 / 1+~ (t—t)"dt >0  (14)
t1

t1<t<ty
[t|>R/

(with some t1,t2 and v > 0). Equation (13) implies that |v| < y/n. Introducing
the new variable s = t/4/C? — |v|?, we get

/ (82— 1)(1+~"(s — 51))" ds = 0,
and

s1
/ (147" (s — 1)) ds — e~ P+ / (144" (s — 51))" ds > 0,

S0
s1<s<so

|s|>R'

where R = R'//C? — |v|? > R, and sy, s2,7" are similarly transformed. Now
this contradicts Lemma [5.7. O

The following lemma generalizes the upper bound in Theorem 4.1 of [13]:

Lemma 5.18 Let f : R"™ — R be an isotropic logconcave function, and let z
be a point where it assumes its mazimum. Then |z| < n+ 1.

The characteristic function of an isotropic regular simplex shows that the
bound is essentially tight.
Proof. Write = = + tu, where ¢t € Ry and |u| = 1. Let w = z/|z|. We can
write

- / (wT2)2f () do = /u|_1/Ooo(wT(z—&—tu))Qf(tu)t”_ldt du.

Fix any u, and let g(¢) = f(tu). Then the inside integral is
/ (W (z4tu)*g(t)t"H dt = |2|* Mi—1(g)+2l 2] (w " u) My (9)+(w" w)* Mi-41(9)-
0

By Lemma [5.3(b), we have here
(n +1)*My(9)* < n(n + 2)Mpn—1(9)Mn+1(9),

and so

n(n+2)

2
2| 1)

My1(g) + 2|2l(wu) My (g) + (w u)* Mnia(g) > 0
(since the discriminant of this quadratic form is nonpositive). So

1
51212 My -1 (g).

£ Maca(9) + 2021w )Mo (9) + (0T0)* Mo (0) 2 1oy
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Substituting this in the integral, we get

>
— 2
SR CEmE

which proves the lemma. O

Lemma 5.19 Let f: R™ — R be a logconcave function. Then for 0 < s <t <

Mf,
vol(Ly(s)) _ (In(M;/5)\"
m@m»gﬁwwm)

Proof. Fix a point z where f(z) = M. Consider any point a on the boundary
of L(s). Let b be the intersection of the line through a and z with the boundary
of L(t). Let b =ua + (1 —u)z. Since f is logconcave,

t>Mpust,

and so
Lo (Mg /t).
~ In(M;y/s)

This means that (In(My/s)/In(My/t))L(t) contains L(s), and hence

vol(Ly(s)) _ (In(My/5)\"
M@N»S<MMWJ’

as claimed. O

Lemma 5.20 Let f : R™ — R be a logconcave function, and let f; denote
the restriction of f to the level set Ly(t). Let 0 < s < t < My such that
t"t1 < s" My, and assume that f; is isotropic. Then fs is near-isotropic up to
a factor of 6.

Proof. Lemma 5.19/implies that

- fs(x) dx Sg/Rn ft(.’lﬁ) dr.

Hence for every unit vector wu,

)
'LLT(E2 ™ X =
[ o dng (@) T

v




On the other hand, Let L’ be obtained by blowing up L;(t) from center z by a
factor of 1 4+ 1/n. Then Ly(s) C L’ by logconcavity, so

UTSU2£U.T UTZQII}'I
/Lf(s)< () d s/( () d

1\7 1 1 \12 1 1
:(1—1—*) / [uT((l—l—f)ac—fz)] f((l—f—f)x—fz) dz.
n Lf(t) n n n n
Using that f decreases along semilines starting from z, we get

/ (u''z)? f(z) da
Ly (s)

1\ 1 1 2
<(1+3) /Lf(t) ()= 52) rwa

We can expand this into three terms:

(1 + l)n+2/L o (uT2)? f () da

n

n

1 1ynt1
—2; (1 + 7> /Lf(t) (uTx)(u'2) f(x) da

1 1\n
+—(1+-) /Lf(t)(uTz)Qf(m) d.

n? n

Here the middle term is 0 since f; is isotropic, and the last term is

1 1\n ,
—(1—1—*) /Lf(t)(uTz) f(z)dz

n2 n
< im?/ (@) dx<3/ () dz

by Lemma 5.18. The first term is

(1 + l)nH/L (t)(uTm)Zf(x)) dr < 3/ (ul'z)? f () dz,

n

and hence

T )2 _ fo(S)(uTx)2f(g:) dz fo(t)(“Tx)Qf(Jf) dx
/n(u z) dmy (v) = Lo F@) do <3+3 T, o)

3+ S/H(uTx)Q dry, (x) = 6.
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We end this section with an important folklore theorem, generalizing Khin-
chine’s inequality to logconcave functions. First an elementary lemma, whose
proof is omitted:

Lemma 5.21 For every a < 3,
B —tik B —t k
e tdt<kk JU et | dt
fﬁe*tdt B fﬁe*tdt
« (03
Using this lemma, we prove:

Theorem 5.22 If X is a random point from a logconcave distribution in R™,
then
E(IX %)% < 2KE(1X)).

Note that the Holder inequality gives an opposite relation:
E(IX[%)Y* > E(1X]).
Proof. We can write this inequality as

Jan fl2) dz fon f(x)dz )

By Lemma 2.6 in [13], it suffices to prove that for any two points a,b € R™ and
c € R, we have

< (2k)" - (

k
[ etlta + (1 — £)b|* dt < (o)’ [ etfta + (1 — t)b| dt
fol ect dt B fol ect dt .

Let ¢ be the closest point of the segment [a,b] to the origin. We can write
any point on the segment [a,b] as ¢+ s(b—a), where a = —|c—al/|b—a|] < s <
B =1b—c|/|b— al. In this case,

e+ s(b—a)| = max{[c], |s| - b —al}, (15)

and of course
lc+s(b—a)l <c|+[s]-[b—al.

Hence
B
/ e e+ s(b—a)|Fds

B B
< 2k—1/ ec(s—a)|c‘k d8+2k—1/ ec(s—a)|s|k|b_ a|k ds .
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Here the first term is easy to evaluate, while the second term can be estimated
using Lemma [5.21. We get that

B e(s—a) _ k B c(s—a) k
e c+sb—a)|"ds e s|ds
fa [j' ( )‘ §2k_1\c|k+2k_1\b—a\kk‘k f(xﬁ | |
f ec(s—a) dg fa ec(s—a) dg

B c S— a k B Cc(s—« k
e |e| ds L obo1gk [ ecs=Ds||b — a| dt
fﬁ ec(s—a) dg faﬁ ec(s—a) g

< (2k)" J2 e De 4 5(b - a)] ds )|
7 ecls=a) ds ’

where the last step uses (15). O

6 Taming the function

6.1 Smoothing out

In this section, we define a ”smoothed-out” version of the given density function
f and prove its basic properties. Define

A . 1
flz) = Hcl*fF(C)/Cf(x_Fu) du

where C ranges over all convex subsets of the ball rB with vol(C) = m,r"/16.
(The parameter r will be specified later, and in the case of the ball walk it will
be the radius of the ball used in each step.) Note that by the logconcavity of f,
the level set {f > f(z)} is convex, and hence there is a half-ball of B on which
f < f(z). This implies that

f@) < f(a). (16)

The somewhat complicated definition of the function f serves to assure its
logconcavity (Lemmal6.2). We'll also show that this function is not much smaller
than f on the average (Lemma [6.3). We start with a simple observation that
shows that we could (at the cost of a factor of 2) replace equality in the condition
on C' by inequality:

Lemma 6.1 For every convexr subset D C rB with vol(D) > vol(rB)/16, we

have
/ flz+u)du>
Vol

Proof. We can slice up D into convex sets D = Dy U --- U D,, so that
™ /16 < vol(D;) < m,r™/8. For at least one 4, we have

1
vol /fx—i—u OI(D)/Df(x—i—u)du
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Let C be any convex subset of D; of volume vol(rD)/16, then

wicyéf@+umu /)fx+u du.

Since by definition

1 .
m/cf($+u)dUZf($),

this proves the lemma. O

Lemma 6.2 The function f 1s logconcave.

Proof. For a fixed convex set C' C rB, the function

:/Cf(x+u du

is the convolution of the function f with the characteristic function of the convex
set —C', and so it is logconcave by Theorem [5.1. Thus f is the infimum of the
family {fc} of logconcave functions, and so it too is logconcave. (]

Lemma 6.3 Suppose f is a-rounded. Then

fayde > 1— 2 p1/zpia,
R a /2

If in particular f is isotropic, then
f(x)dz > 1 — 6471 /2p1/4,
Rn

To prove Lemma 6.3, we need a lemma from [12] (in a paraphrased form).

Lemma 6.4 Let K be a convex set containing a ball of radius t. Let X be a
uniform random point in K and let Y be a uniform random in X + sB. Then

sy/n
P(Y ¢ K) < 23T

Proof. [of Lemma/6.3]. Consider the set {(X,T) e R" xRy : T < f(X)}, and
select a pair (X,T) randomly and uniformly from this set. Choose a uniform
random point Z in X + rB. We estimate the probability that T' > f(Z).

First, fix X and Z, and then choose T'. Since T is uniform in the interval
[0, f(X)], the probability that T > f(Z) is

0, if f(2) > f(X),

1— L i f(Z) < f(X).

Pr(T > f(Z)) = {
FX)?
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which we can also write as

Pr(T > f(Z)) = max {1 - J{(()Z())o} ,

Taking the expectation also over the choice of Z,

Pro(T > [(2) = ILL+BPﬂT>f@DW

T T

Let C be the convex set attaining the minimum in the definition of f (X), then

it follows that
Prz(T > f(Z)) > Fnlrn/c(l J{(g?)) dz

_ 1<1_f<X>>
16 fx) )

Finally, taking expectation in X (which is from the distribution 7), we get

\%

L f(@)
Przx(T > f(Z)) > % /. (1 - f(x)) f(z)dx

% (1 [ @ dm) . (17)

Rn

Next, start by choosing T from its appropriate marginal distribution, and
then choose X uniformly from L;(T'), and then choose Z. Fix some ¢t > f(Z)
and let ¢ = m¢(Ls(t)). We clearly have

P(T >t) <mp(Ls(t)) =c.

On the other hand, if T' < ¢, then L;(T") contains a ball of radius ac, and so by
Lemma 6.4, the probability that Z ¢ L¢(T') is at most r/n/(ac). Hence

P(t>T > f(7)) < rvin/(ac).
Thus
P(T > f(Z)) < c+rvn/(ac).
This bound is tightest if we choose t so that ¢ = r/?n'/4/a'/2 in which case

we get
Pl/2p1/4

al/?
We may not be able to choose this ¢, if 7y (L (f(Z))) < ¢; but then the inequality

holds trivially.
Now comparing with (17)), the lemma follows. O

P(T> f(2)) <2

This lemma implies that the distributions 7y and 7 j are close:
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Corollary 6.5 If f is isotropic, then the total variation distance between g
and TS less than 80r'/?nl/4,

Proof. Let ¢ = 64r'/2n'/%. The density function of T is at most f/(a—o),
and hence (using that f<fandec< 1/5),

dev(mp,m7) = /nmax{{(_x)c—f(x)} dzx < {(—m)—f(x)dgc:L

R™ —C 1—c

< 80r'/2pl/4,

Another simple consequence of Lemma 6.3 is the following;:

Corollary 6.6 Let X be a random point from an isotropic logconcave distribu-
tion with density function f. Then

P(f(X) < %f(X)) < 128r1/2p1/4,
Proof. Let .
Z={zeR": f(z)< §f(x)}
We have
~ 1 1
/ f(z)de < /R”\Z f(x) dx+/Z§f(x) de =1-— §7rf(Z).
By Lemma 6.3

71(Z) < 128720 t/4,

and the corollary follows. O

6.2 Smoothness measures

The quotient R
_ =)
"= )

is a certain measure of the smoothness of the function f at . The value

r r

~
~

P(@) = T @/~ 16 In(4/6(x))

will also play an important role; the function is well behaved in a ball with
radius p(x) about z.
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Lemma 6.7 Let x € R™, and let y be a uniform random point in x+rB. Then
with probability at least 15/16,

Fy) <€ ——f(2).

6(x)
Proof. Consider the set

sz{uex+r3: f(u)>5(2x)f(x)}.

Clearly S is convex, and so is the set S’ obtained by reflecting S in x. Further-
more, for every y € S’ we have by logconcavity

FW)f(2z —y) < f(2)?,

and since f(2z —y) > 2f(x)2/f(z) by definition, we have f(y) < %f(x) By
Lemma (6.1, this can only happen on a convex set of measure less than 1/16,
which proves the lemma. O

Lemma 6.8 For every z,y € R"™ with |z — y| < ﬁ, we have

6x) _ fly) _ 2
2 = fw) S 3@

Proof. Let a be the closest point to  with f(a) < f(z)/2. Consider the
supporting hyperplane of the convex set {y € R™ : f(y) > f(z)/2}, and the
open halfspace H bounded by this hyperplane that does not contain z. Clearly
f(y) < f(z) for y € H. By the definition of f, it follows that the volume of the
convex set H N (z + rB) must be less than m,r"/16. On the other hand, by
Lemma 4.1), the volume of this set is at least

L VAR W
(2_ 2r )Wnr'

Comparing these two bounds, it follows that

This proves the first inequality. The second follows easily, since for the point
y' =2z —y we have |y — z| = |y — z| < r/(2y/n), and so by the first inequality,

o T@)
Then logconcavity implies that
f@)? _ f(x)?
25—,
fw) < ) = f(x)
as claimed. O
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Lemma 6.9 (a) Let 0 < q < (6(x)/4)Y"r. Then,

vol (y cx+4qS: fly) < Jc(;)) < (1 - 5(4:5)> vol(q9).

(b) Let 0 < ¢ < p(x). Then,

vol (y cx+4qS: fly) < f(;)> < @vol(qS).

Proof. (a) We may assume, for notational convenience, that * = 0. Let
0 = d(x) and L = L(f(0)/2). To prove (a), suppose that this fraction is larger
than 1 —4§/4. Let C = rBN H, where H is a halfspace that avoids the points y

with f(y) > f(0) and also vol(H N (rB) = m,r" /16 which. We can write

Joroa= [ L

Since f(y) < f(0) for all y € C and f(y) < f(0)/2 on the first set,

/Cf(y) dy < @VOI(C \ L))+ f(0)vol(CNL).

The first term can be estimated simply by (f(0)/2)vol(C). The second term we
split further:

vol(CNL)<vol((CNL)\(¢B)) + vol(C N (¢gB)).

Since the fraction of every sphere tS, t > ¢, inside L is at most /4, it follows
that the first term is at most dvol(C')/4. We claim that also the second term is
less than dvol(C)/4. Indeed,

1 1 g\ 1)
< — = — (< <= .
vl(CN LN (gB)) < 15vol(gB) = 1 (r) vol(rB) < Zvol(C)
Thus R
f(0) 5 _
1) dy < L2v01(0) 4 2£(0) Jvol(©) = f(O)vol(C).
c
which contradicts the definition of f. This proves (a).
To prove (b), suppose that a fraction of more than § of the sphere ¢S is not
in L. On the other hand, a fraction of at least § of the sphere 2¢S is in L. This
follows from part (a) if ¢ < 8'/™r. If this is not the case, then we have

r

16+/In(4/6(x))’

from where it is easy to conclude that ¢ < r/(2y/n). From Lemma 6.8 we get
that all of the sphere ¢S is in L.

q<p(x) <
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Now we apply Lemma 4.4/ to the set L. By Lemma 6.8, this set contains a
ball of radius r/(2y/n) centered at zero. From the previous paragraph,

vol(¢gS\ L) S 3 an vol(2¢S N L) S é
vol(¢S) ~ 4 vol(¢gS) 4
Thus, after scaling so that the ball inside L has unit radius, Lemma [4.4] implies
that 5 5
r
(-] > ——
(4> ~ 16qv/n’
which contradicts the assumption that ¢ < p(z). O

For the hit-and-run walk, we need another smoothness measure, which (in
view of Lemma [6.7) is analogous to d(z). For a point x € K, define a(x) as the
smallest s > 3 for which

P(7() > () < 1

where y is a hit-and-run step from x.

Lemma 6.10 Let u be a random point from the stationary distribution w¢. For

every t > 0,
1
Pla(u)2 1) < -

Proof. 1If ¢t < 3, then the assertion is trivial, so let ¢ > 3. Then for every =
with a(z) > ¢, we have

P (y) > a()f(2) = 5.
and hence a(z) > ¢ if and only if
PU(W) 2 1) 2 1.

Let u(x) denote the probability on the left hand side. By Lemma 5.6(a),
for any line ¢, a random step along ¢ will go to a point x such that f(z) <
(1/t) maxyee f(y) with probability at most 1/¢. Hence for every point u, the
probability that a random step from u goes to a point x with f(x) < (1/t)f(u
is again at most 1/¢. By time-reversibility, for the random point u we have

Eu(w) < 7.
On the other hand,
Eu(u) = 16P (uw) > g ) = 1gPlatw <)



which proves the lemma. O

We study a hit-and-run step in greater detail. Let x be a point and ¢, a line
through . We say that the pair (z,¢) is ordinary, if both points v € ¢ with
lu— x| = p(z) satisfy f(u) > f(z)/2. Note that this implies that f(y) > f(z)/2
for all points y with |y — z| < p(x).

Lemma 6.11 Let z € R" and let £ be a random line through x. Then with
probability at least 1 — 0(x)/2, (x,¢) is ordinary.

Proof. If (z,¢) is not ordinary, then one of the points u on ¢ at distance p(x)
has f(u) < f(x)/2. By Lemma 6.9 the fraction of such points on the sphere
x+ p(x)S is at most 6(x)/4. So the probability that ¢ is not ordinary is at most
o(x)/2. O

Lemma 6.12 Suppose that (x,£) is ordinary. Let p,q be intersection points of
£ with the boundary of L(F/8) where F is the maximum value of f along ¢, and
let s = max{p(z)/4, |z — p|/32, |z — q|/32}. Choose a random pointy on £ from
the distribution wp. Then

P(lz —y| > s) > 5(33)

Proof. @ We may assume that £ = 0. Suppose first that the maximum in
the definition of s is attained by p(0)/4. Let y be a random step along ¢, and

apply lemma 5.6(b) with ¢ = 1/ f(0)£(0)/2. We get that the probability that
f(2y) < cor f(—2y) < cis at least

¢ 5(0)

4f0) 8
Suppose f(2y) < ¢. Then logconcavity implies that f(4y) < ¢2/f(0) = f(0)/4.
Since £ is ordinary, this means that in such a case |[4y| > p(z), and so |z — y| =
lyl > p(x)/4.
So suppose that the maximum in the definition of s is attained by (say)
|p|/32. We have the trivial estimates

| tway <ot
lyl<s
but 7
[ 1w dy= o~ alg.
¢
and so 16
s
P(ly| <s) < .
(o] < =) lp — q|

Hence if |p — ¢| > 24s, then the conclusion of the lemma is valid.

So we may assume that |p — ¢g| < 24s. Then ¢ is between 0 and p, and so
for every point y in the interval [p, q], we have |y| > 8s. Since the probability
of y € [p,q] is at least 7/8 the lemma follows again. O
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6.3 Cutting off small parts

The next two lemmas will allow us to ignore small troublesome regions that are
very far from the center of gravity or where the function value is very small. We
prove them for isotropic densities; the arguments are similar for nearly isotropic
functions.

Lemma 6.13 Let f be an isotropic density function in R™ with distribution my.
Fort >0, let

Ki={x €R": |z| <ty/n, f(z)>e 2D =2),,

Then
mp(Ky) >1—2e"

Proof. LetU = {z € R": f(z) < e 2=U=2)1;} and V = R \ t/nB.
Then by Lemma [5.16),

2t 2\
wp(U) < ((2 + n—l) 6—1—71,'1) <et

and by Lemma [5.17,

T (V) <e™,
and so
mp(Ky) > 1—mp(U) —7mp(V) > 1—2e "
O
Define 9
to = 81ng, R = tov/n,
and

K=K, ={zecR": |z| <R, f(x)>e 2N 2R/Vrprn

For points in the interior of K, there are some simple but important relations
between three distance functions we have to consider: the Euclidean distance
d(u,v), the f-distance df(u,v) and the K-distance dg (u,v) (recall that this is
the same as f-distance when f is replaced by the uniform distribution over K).

Lemma 6.14 For any two points u,v € K,
(a) dre(u,v) < dj(u,v);
(b) di (u,v) > & d(u v);
( ) dK(U,’U) 2 mln(ladf(uav))'

Proof. Part (a) follows from Lemma 5.9; (b) is immediate from the definition

of K. For (c), we may suppose that dx (u,v) < 1/(6n+ 6ty) (else, the assertion
is obvious). By Lemma [5.16/ and the definition of K, we have for any two points

z,y e K
f(z) < My < e2(n=D+2to,

6n+6t



So we can apply Lemma [5.11, with C' = 2n + 2ty (for which dg (u,v) < 1/2C)
and get that

dr (u,v) dy(u,v),

>
~ 6n+ 6t0
proving (c). O

7 Geometric distance and probabilistic dis-
tance.

Our goal in this section is to show that if two points are close in a geometric
sense, then the distributions obtained after making one step of the random
walk (ball or hit-and-run) from them are also close in total variation distance.
This will be relatively easy for the ball walk, but much more complicated for
hit-and-run.

7.1 Ball walk
Recall that P, be the distribution obtained on taking one ball step from w.

Lemma 7.1 Let u,v € R™ such that

ool —

d(u,v) < - and df(u,v) <

8v/n
Then
~ max{d(u),d(v)}
18
Proof. Let B,, B, be the balls of radius r» around u and v, respectively.
Suppose that f(u) < f(v), and let H be a halfspace with u on the boundary
where f(z) < f(u). Let C = B,NB, and C' = HNC. Since d(u,v) < r/(8y/n),

we have

div(Py, Py) < 1

vol(C") > %VO](C) > %VOI(TB).

It follows by the definition of f that

R R 2 16
f(u)af(v)gm C/f(x)dmgm/c/f(x)dx'

For any point € C’, the probability density of going from u to x or v to z is

at least
L f(z)
vol(rB) f(v)

Thus,

1 /(=) max{f(u), f(v)}
(P Po) < 1= 00y /c [0 R Y1 R
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Hence

fw) 1
P, P)<1-— =1-— .
dtv( us U) = 16f('U) 166(,0)
By the condition that d(u,v) < 1/8 and by Lemma 5.8, we have
S _Jw _9
9~ f(v) — 8
and so R
fw) 1
<1- =1-—
dtv(Pu;Pv) = 16f(u) 185(u)

7.2 Hit-and-run

Recall that @, be the distribution obtained on taking one ball step from u. It
is not hard to see that
2 f(z)dx
Qua) = 2 X (18)

R AT [

The following lemma is the key to the analysis of the hit-and-run walk.

Lemma 7.2 Let u,v be two points in R™ such that

1

() < G T at)

-
and d(u,v) < IOV

Then 5(w)
u
i (Qu, Qu) <1— 12
Proof. Let 6 = 6(u) and a = a(u). We will show that there exists a set
A C Kq such that Q,(A) > \/3/32 and for every subset A’ C A,

/ \/g !/
Qu(A) 2 22Qu(A),
To this end, we define certain “bad” lines through u. Let o be the uniform
probability measure on lines through u. Let By be the set of non-ordinary lines
through w. By Lemma [6.11} o(Bp) < §/2.
Let B; be the set of lines that are not almost orthogonal to v — v, in the
sense that for any point = # u on the line,

(& — )T (u—v)| > %u —ullu— ]

The measure of this subset can be bounded as o(B;) < 1/8.
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Next, let By be the set of all lines through w which contain a point y with
fly) > 2af(u). By Lemma [5.6(a), if we select a line from By, then with
probability at least 1/2, a random step along this line takes us to a point z with
f(z) > af(u). From the definition of «, this can happen with probability at
most 1/16, which implies that o(Bs) < 1/8.

Let A be the set of points in K which are not on any of the lines in By U
B U Bs, and which are far from w in the sense of Lemma [6.12:

o~ ul > max § 2p(u), 5~ pl, 55—
@ —u| 2 max | 2pu), lu—pl, olu—qf -
Applying Lemma 6.12! to each such line, we get

1 1 6\Vo_ Vo
Qu(A)2<1_8_8_2>8232'

We are going to prove that if we do a hit-and-run step from v, the density of
stepping into z is not too small whenever = € A. By the formula (I18), we have
to treat |z — v| and pys(v, ).

We start by noting that f(u) and f(v) are almost equal. Indeed, Lemma 5.8
implies that

D
~
By

(v) _ 65
(w) =61

= =

D
ot
~

Claim 1. For every z € A,

2
|z —o|™ < —5|x — u|".

7

Indeed, since z € A, we have

o=l 2 o) = =
r—ul>=-plu) = ———

=3P 64y/nt(3/4)
We can estimate this using Lemma [4.2. Assume that (b) applies (when (a)
applies, the implication below follows easily). Then by the assumption of the
present lemma,

r T \/ﬁ
64/nt(5/4) = 128+/In(4/5) = 8\/ln(4/5)
On the other hand,

lu — vl.

|z —v|? |z —ul® + |u—v|* +2(z — u)T (u —v)

4
|x—u|2+|ufv|2+—|zfu\|ufv\

= n
<z —u?+ Léif) |z —uf* + Y—"~ 1112(;1/5) |z — ul?
< @4 2Dy
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Hence:

1n(4/5))3 2
z—v|" <1+ —L~2 z—ul" < —|z —u|™.
oo < (14 28 o < T

The main part of the proof is the following claim:

Claim 2. For every = € A,

prlv,2) < 642

|$ _ U| l’l’f(u7 x)

To prove this, let y, z be the points where ¢(u,v) intersects the boundary
of L(f(u)/2), so that these points are in the order y,u,v,z. Let 3,2’ be the
points where £(u, v) intersects the boundary of K. By f(y) = f(u)/2, we have
f(¥/,u) <2f(y,u), and so (using logconcavity in the last step),

fu ) ) o) | fwe) | fu—vl

dr(u,v) = > > > .
M) = i 0.2~ Fww 2w~ Ayl
It follows that
|yu|ZMZ321n(3+a)~uv|>32|uv|. (19)
A similar argument shows that
|z —v] >32In(3+ ) - |[u —v| > 32|u —v|. (20)

Next, we compare the function values along the lines ¢(u, z) and (v, z). Let
F denote the maximum value of f along ¢(u, ), and let p, ¢ be the intersection
points of £(u, ) with the boundary of L(F/8), so that ¢ is in the same direction
from p as x is from u. Since z € A, we know that

lu —pl, [u—q| < 32|z — ul. (21)

For each point a € ¢(u,x) we define two points a’,a” € £(v,x) as follows. If
a is on the semiline of £(u, ) starting from x containing u, then we obtain o’
by projecting a from y to £(v,x), and we obtain a” by projecting a from z. If a
is on the complementary semiline, then the other way around, we obtain a’ by
projecting from z and @ by projecting from v.

Simple geometry shows that if

ly — | [z —u
|u—v|‘x_ ;

then a’,a” exist and a” is between v and /. Furthermore, a — o’ and a — a”
are monotone mappings in this range.
A key observation is that if |a — u| < 32|z — u, then

fa) <2f(a). (22)

|
|u—fu||£_u|7
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Figure 1: Comparing steps from nearby points.

To prove this, let b = a’. We have to distinguish three cases.
(a) a € [u,z]. Then, using (19),

|a—b|<|u—v| lu — | 1
ly—b] — ly—v] ~ |ly—u| ~ 128In(3+ )"

Further, by the logconcavity of f,

ly—a a—b|

Fla) > F(b) T f(y) T,

Thus,
f@f= )
1) < = f )<f(y)> '
Here
fla) < 2af(u) < daf(y),

since x € Ay. Thus

F(b) < fla)(4a) =050 < 2f(a).
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(b) a € £ (x,u). By Menelaus’ theorem,

la—b] |z —a| |u—ov

b—z  Jz—ul |v—2z|
By (21), |z — a|/|]z — u] < 16, and so by (20),

la — b 1
<1 < —
b= S 0w o) s e

By logconcavity,
fla) > f(b)|a—z|/|b—z|f(z)\a—bl/\b—z|

Rewriting, we get

FP e
1< e = 10 (75)

fla)(de) T < 2f(a).

IA

(¢) a € £ (u,x). By Menelaus’ theorem again,

la—b] |r—a|l |u—2vl

-yl Jo—ul o—yl
Again by (21)), |« — a|/|x — u| < 16. Hence, using (19) again,

la — b 1
< 16d < —
|b—z| = f(u’v)_élln(?)—i—a)

By logconcavity,
fla) > f(b)lu—y\/\b—y\f(z)la—b|/|b—y|

Rewriting, we get

f(a)lb—vl/la=yl B f(a) la—b|/la—y|
0% o = 10 (7))

f(a)(da) TR < 2f(a).

IN

This proves inequality (22).
Similar argument shows that if |a — u| < 32|z — u|, then

fla) > 5 (@), (23)

Let a € £(u,z) be a point with f(a) = F. Then a € [p,q], and hence
la —u| < max{|p — ul, |¢g — u|} < 32|z — u| (since = € A).

These considerations describe the behavior of f along ¢(v, x) quite well. Let
r =p and s = ¢. (22) implies that f(r), f(r) < F/4. On the other hand,
f(a") > F/2 by (23).

47



Next we argue that a” € [r,s]. To this end, consider also the point b €
L(u,x) defined by o' = a”. It is easy to see that such a b exists and that b
is between w and a. This implies that |b — u| < 32|z — u|, and so by (22),
f() > f()/2 = f(a”)/2. Thus f(b) > F/4, which implies that b € [p, ¢|, and
sob €p,q]=]rs]

Thus f assumes a value at least F/2 in the interval [r,s] and drops to at
most F'/4 at the ends. Let ¢ be the point where f attains its maximum along
the line (v, z). It follows that ¢ € [r, s] and so ¢ = d’ for some d € [p, q]. Hence
by (22), f(c) < 2f(b) < 2F. Thus we know that the maximum value F’ of f
along (v, x) satisfies

1
5F < F' <2F. (24)

Having dealt with the function values, we also need an estimate of the length
of [r, s]:

|7’75\§2|x_v|

—q|. 2
ulp—d (25)

To prove this, assume e.g. that the order of the points along ¢(u,x) is
p,u,x,q (the other cases are similar). By Menelaus’ theorem,

lz—r| _Ju—yl |z—p| (1 IUU> |z — p|

w—r]  Jo—yl Ju—p| lv—yl/) lu—pl

Using (19), it follows that

| — 7| S 31 |z —p|

o—rl = 32 fu—p|

Thus,
|z — v lo—r] _3lz—p|
v — 7] o= ~ 32 |u—p
|z —ul 1 |z—p|

lu—p|  32[u—p|
_ =y 1_ilrc—pl
lu — p| 32 |z — ul
|2 “'(1—-16):'9” ul
lu—pl 32 2 |u—pl|

In the last line above, we have used (21). Hence,

|z — vl

—r <2 - Dl 26
o=l <21l (26)
Similarly,
v — s <2‘m_v||u—q|.
|z = ul
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Adding these two inequalities proves (25).
Now Claim 2 follows easily. We have

F
pll(u, ) 2 < lp —dl,
while we know by Lemma [5.6(a) that

p(l(v, ) < 2flr, s].

By (24) and (25)),

F(r.s) < 2Fr — s| < 4F|p — g 1200
|z — ul
and hence, using (27),
pu(l(v,x)) < 64 :i — Z|| pu(l(u, z)),
proving Claim 2.
Using Claims 1 and 2, we get for any A’ C A,
2 f(z)dx

Qv (AI) =

niy Jar pp(v,x)|x —vjnt

> 2 / | — u|f(x)dx

64nmy, J o pof(u, z)|z —v|?

< 2V/6 f(z)dzx

— 128nm, Ja py(u, x| — Tt
Ve

> —Q.4).

> 00,)

This concludes the proof of Lemma (7.2l

8 Proof of the isoperimetric inequality.

Here we prove Theorem 2.5. Let h; be the characteristic function of S; for
1=1,2,3, and let hy be the constant function 1 on K. We want to prove that

s () ([ )= (/) (] )

Let a,b € K and g be a nonnegative linear function on [0, 1].

(1 —1t)a+tb, and

Set v(t) =



By Theorem 2.7 of [13], it is enough to prove that
di (51, 92) 1+ J2 < Js - Ju. (28)

A standard argument [12), [15] shows that it suffices to prove the inequality for
the case when Jp, Jo, J3 are integrals over the intervals [0, u1], [u2, 1] and (uy, ug)
respectively (0 < u; < ug < 1).

Consider the points ¢; = (1 — u;)a + u;b. Since ¢; € S;, it is easy to see that

di(c1,02) < (a:ug:uyp:b)

while
J3 - Jy
Jy - Jo

Thus (28) follows from Lemma [5.9.

= (a:ug:us:b)y.

9 Proof of the mixing bounds.

Consider a random walk on R™ with stationary distribution 7y, and let P,
denote the distribution after one step from u. For every measurable set S C R™,
define the ergodic flow from S by

B(S) = /SPu(Rn \ S) dr (u).

We can read this quantity as follows: we select a random point X from distri-
bution 7 and make one step to get Y. What is the probability that X € S and
Y ¢ S? It is easy to check that

B(R™\ S) = B(S).

For 0 < s < 1/2, we define (as in [16]) the s-conductance of the Markov
chain by
o(4)

o, = _
s s<7rfl(g)§1/2 mr(A)—s’

and invoke Corollary 1.6(b) from [16] as a lemma. Let o™ denote the distri-
bution of the current position in the walk after ¢ steps, and define the starting
error by

H, = sup{[o®(4) =7/ (4)| : mp(A) < 5}

Then:

Lemma 9.1 Let 0 < s < 1/2. Then for every measurable S C R™, and every
m >0,

s 2

0™ (8) — 6s(S)| < H, + 22 (1 - 1@2)’”.

After these preliminaries, we have to treat the ball walk and the hit-and-run
walk separately.
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9.1 Ball walk

In this section, we prove Theorem 2.2l Set

2

ac R =8+/Var(f)In(1/e), g1 = ri/2pl/4,

= 30
Let
Ko={z : || <R, f(z) >e 2 8m/a 1,
Then c
m(Ko) 21— 5 (20)
By Lemma 6.3
f(z)de > 1 — 64ey. (30)
R’ﬂ

To apply Lemma 9.1, we need a lower bound on the g5-conductance of the
walk, where €5 = 256¢1. This will follow from the next lemma.

Lemma 9.2 Let R™ = S; U Sy be a partition into measurable sets with
mf(S1),m§(S2) > 2. Then

.
®(51) > m(ﬂf(&) —&2)(mf(S2) — €2) (31)
Proof. For i€ {1,2}, let
S! = {zeSiNKy: Pu(S3—i) < 6—145(30)},
and S, = Ko\ S|\ Sb.

First, suppose that m¢(S]) < mf(S1)/2. Then the left hand side of the
desired inequality is at least

fw) 1 /
/ue(smKO)\Si 64f(u)f(“) du= 2w i((510 Ko) \ 5)-

Using (30) and (29),
&
mi((S1 N Ko) \ S) > mp(S1 N Ko\ Sp) — ZZ

£(S1) = mp(R"\ Ko) — my(S1) —

Vv
3

IV
DN | =

(m5(51) — €2).

Hence,

P,(S2) dmy >
e A DT

which implies the lemma.

(m7(S1) —e2)

o1



So we can assume that 7,(S7) > m7(S1)/2, and similarly 77(S5) > 7(S2)/2.
We now claim that

T
dg(S1,5%) > ————. 32
K(5159) > g= (32)
Let u € S1 and v € S. Then
(P, Py > 1 — maxtol), o)}
32
and so by Lemma (7.1, one of the following holds:
d(u,v) > — (33)
) - 8»\/ﬁ7
or )
ds(u,v) > 3 (34)
By Lemma [6.14(b), inequality (33)) implies that
dx (u,v) > !
KA = 6aRyn

By Lemma [6.14(c), inequality (34) implies that

dy(u,v) 1 "
di (u,v) > 6n + 481n(2/2)) — 48n + 4001n(2/z)) > 64R\/n’

This proves (32). Now using the Isoperimetry Theorem 2.5 for dx and = 7> we
get

m4(S8) 2 dic (5, Spm (S})m (S5)
> Girom S = s (5 - )

> sesrm T (51) — e2)(r(S2) — e2).

We can now complete the proof of the lemma:

1
5 Pu(Sy) drry = 5( 5 Pu(Sg)dﬁf+/Sz Pu(Sl)dﬂ'f)
10 fw
2 Jg; 64(u)
1 /
@Wf(sg)

> m(wf@%) —e9)(my(S2) — €2).

Y

f(u)du
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To complete the proof of Theorem 2.2] let s = ¢/(2H). Then Lemma (9.2)
implies
r
o, >

TN
and trivially
Hs < H- S,

so Lemma 9.1 gives that

m m7’2

Hence Theorem 2.2 follows.

9.2 Hit-and-run

We recall the values of the following parameters:

2
to =81In(2/e), R=topy/n and r= 21:7\/5.
Lemma 9.3 Let S1 U Sy be a partition of R™ into measurable sets with
7 (S1),mf(S2) > €. Then,

-
> — —

[ PuSa) iy = gl (1) = )y (52) = (35)

Proof. For i€ {1,2}, let

S; = {zel;: P(S5-)< 2%5(@}»

and S, = R"\S|\S.
First, suppose that m;(S7) < m3(S51)/2. Then the left hand side of (35) is at

least )
1 f(u) 1 , 1
- 2 7 — . > — .
21 Juesi\s f(u)f(u) du= g5\ S) 2 gmi(5)

Corollary 6.5/ implies that

mi(S1) = (1) —

| ™

Hence,

1 £
Pu(S2)dmy 2 5az(m(S1) = 7)
s,

which implies (35).
So we can assume that 7¢(S7) > 7¢(S1)/2, and similarly 7¢(S5) > 7¢(S2)/2.
Let W be the subset of R™ with a(u) > 23°nR/re. Then by Lemma [6.10),

Er

(W) < %6, R

(36)
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By Lemma [7.2, for any two points u; € S7 \ W, ua € S5\ W, one of the

following holds:
1

dy(u,v) = 1281In(3 + a(u)) = 2121n(nR/¢)
d(u,v) > 200 /n
Define
S/ = SINK\W fori=1,2

and S = K\S/\SY.
Then we get a lower bound on dg (u,v) for any u € S7,v € SY.

”
> .
dg(u,v) > WA

Indeed, if (37) holds, Lemma[6.14(c) implies that

1 1
> . .
dicu:v) 2 G G S n(nRye) ~ 2nR

If (38) holds, then Lemma [6.14(b) implies that

1
dK(U,U) > :

r
2R 210n 21 /nR’
Using (39), we can apply Theorem 2.5/ to f restricted to K to get

m5(95) > (ST p(53)-

= 211fR Tf
For ¢ = 1,2, using Lemma [6.13 and (36)),
mi(S) = mp(S) = 5.
Therefore, . .
(53) = 211fR(Wf(Sl) - 5)(7Tf(52) - 5)
Using this,
) .
/S Pu(Sg) dﬂ'f > B o %]‘(u)du — Wf(W)
1
> (mp(S1) —e)(mp(S2) —¢)

225\/ER

54

(39)



and (35) is proved. O

Invoking Lemma 9.1 with s = ¢, it follows that for every m > 0, and every
measurable set S,

mr? me!
m _ < He+ H - He+H|——e5—"—3 |-
lo™(S) — m¢(S)| < He + Hexp ( 251nR2) <ie+t ( 2992 ln(2/€)2>

Hence Theorem 2.3/ follows on replacing € by £/(2H).
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geometric aspects of logconcave functions, and to the anonymous referees for
pointing out several errors and suggesting many improvements.
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