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Abstract We give a solution to the isoperimetric problem for the exponential measure
on the plane with the £;-metric. As it turns out, among all sets of a given measure,
the simplex or its complement (i.e. the ball in the £;-metric or its complement) has
the smallest boundary measure. The proof is based on a symmetrisation (along the
sections of equal ¢1-distance from the origin).
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1 Introduction and main result

For a metric space (X, d) equipped with a Borel measure ¢« we define the boundary
measure 1t of a Borel set A as

Al — u(A)
t(A) = limi f”‘(—
pwr(A) = lim Inf h ’

where A" := {x € X : 3y € A d(x,y) < h} is an h-neighbourhood of A with
respect to d. It is interesting to study the isoperimetric problem: among all sets of a
given measure find a set with the smallest boundary measure. In other words, we want
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to find a set which measure grows the slowest among all sets of a given measure. Such
a set is said to be extremal.

This problem seems to be difficult in general and the solution to it is known only in
a few cases. If u is the Lebesgue measure in the n-dimensional Euclidean space, then
balls are extremal sets. This follows for example by the Brunn—Minkowski inequality
and can be proven in many other ways (see for example [10, Sect. 2]). Lévy [9] and
Schmidt [11] proved that the extremal sets with respect to the Haar measure on the n-
dimensional sphere equipped with the geodesic metric are balls in the geodesic metric,
i.e. the intersections of half-spaces in R"*! with the sphere.

Another example of the full solution to the isoperimetric problem is the Gaus-
sian measure in the Euclidean space R”, i.e. the product measure with the density
Qm)~"/ 2=/ 2 where | - | is the Euclidean norm in R”. Borell [5] and Sudakov with
Tsirelson [12] proved that in this case half-spaces {x : (x, u) > A} are extremal. As
Bobkov and Houdré proved in [4], on the real line this result can be generalized into
the case of an arbitrary symmetric log-concave measure. Bobkov [3] also studied the
isoperimetric problem in the product metric space (X", dsup) equipped with a product
probability measure, where dgyp (x, y) 1= sup; <, d(x;, yi). In this case, if the extremal
sets in X2 are of the form A x X and A are extremal in X, then A x X"~ ! are extremal
in X",

The discrete version of the isoperimetric problem on the cube {—1, 1}" (with the
uniform measure and the Hamming distance) was considered by Harperin [7]. Roughly
speaking, he showed that balls in the Hamming distance are extremal. This was gen-
eralized to sets {0, 1, ...,d — 1}" (instead of {—1, 1}"") by Wang and Wang in [13].

The isoperimetric problem for the product exponential measure was investigated by
Bobkov, who showed in [1] that for R”. = [0, 00)" equipped with the £,-distance, the
cubes (i.e. the balls in £+,) have the smallest boundary measure among all monotone
Borel sets of a given measure (for an analogue of this result in Ri with £-metric see
Remark 2 below). Recall that a set A C R’jr is called monotone, if for every x € A all
the points y € R’J’r satisfying y; < xq, ..., y» < x, belong to A.

It should be noted, that once we know the solution to the isoperimetric problem,
we can obtain concentration properties for the measure u (see for example Chapter
2.1 of [8]). However, it is probably the most difficult way to derive concentration
inequalities, since it relies on finding the exact value of the isoperimetric function
(and the sets which achieve the smallest boundary measure), not only a reasonable
estimate on it.

In this note we will find the extremal sets in the case of the exponential measure on
the plane with £1-metric. Let v be the product exponential measure on R"} = [0, 00)",
i.e. the measure with the density e~ Yicixig ek, and let By be the unit ball in the
£1-distance (centred at the origin).

Definition 1 For a Borel set A C R we define the set B4 by a formula

9 it v(A) >

BA = n n 1
R\ B! if v(A) <

D= B —
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where ¢ is the unique positive number for which v(B4) = v(A). We call such a number
t the radius of By.

In other words B4 is a simplex or a complement of a simplex, and has the same
measure as A. As will be clear from Lemma 2 below, out of these two sets we pick
the one of smaller boundary measure.

Our main result is the following theorem, which states that among all Borel sets
of a given measure, a simplex or its complement has the smallest boundary measure.
Unfortunately, we are able to give the complete proof only in the case n = 2, but a
part of our reasoning works also for a general n.

Theorem 1 If A is a Borel set in R2 | then
vF(A) = vH(By). (D

We call a Borel subset A C R” l-unconditional if x € A implies that
(e1x1, ..., &nxy) € A for every choice of signs (Si)?zl € {—1, 1}*. Note that if A is
suchasetandx € A" N’ , then there exists y € ANRY such that |x — y|l; < A. This
together with the previous theorem implies the following isoperimetric inequality.

Corollary 1 Let p be the symmetric exponential measure on the plane, i.e. the measure
with density %e“”"”. Then, among all 1-unconditional Borel sets A, a ball or its
complement has the smallest boundary measure.

However, the balls are not extremal sets for the symmetric exponential measure
on the plane. An example is the set A := {x + y < 3}, which boundary measure is
smaller than the boundary measure of the simplex of the same measure.

We believe that Theorem 1 holds also in higher dimensions.

Conjecture 1 If A is a Borel set in R} , then
v (A) = vF(Ba).

Remark 1 In the next section we prove in fact the isoperimetric inequality (1) for the
exponential measure not only in Ri, but also in R;. Indeed, Lemmas 2 and 3 are
valid for any n, and in the case n = 1 they imply (1) directly, since the only connected
compact subsets of R are the closed intervals, i.e. one-dimensional trapezoids. This
result is a special case of [2, Proposition 2.1].

Note that in R the £;-metric and the ¢;-metric coincide. Therefore Corollary 1
remains true also for the symmetric exponential measure on R.

Corollary 2 Let i be the symmetric exponential measure (i.e. the measure with density
%e*‘x ') on the one-dimensional Euclidean space. Then, among all 1-unconditional
Borel sets A, the symmetric interval or its complement has the smallest boundary
measure.

Remark 2 In the proof of Theorem 1 we justify inequality (13), which states in par-
ticular that for every p € (0, 1) among all connected Borel sets A C Ri containing
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the origin, and with v(A) = p the smallest boundary measure is attained by tBl2 N Ri
with 7 such that v(tBl2 N Ri) = p. Thus, as a by-product of Theorem 1 we obtain a
two-dimensional analogue of Bobkov’s result for monotone sets, cf. [1].

The organization of this paper is the following. First in Sect. 2.1 we prove that
among all trapezoids (i.e. the sets of the form RB\rBj{ for0 < r < R < c0) of
a given measure the simplex B or its complement has the smallest boundary measure
(see Lemma 2). Then we show that in order to prove the isomerimetric inequality (1),
it suffices to consider connected compact sets only. After that in Sect. 2.2 we restrict
our attention to the case n = 2. We do symmetrisations, which lead us from a given
connected compact set A to a trapezoid of the same measure (see Lemma 5 and proof
of Theorem 1).

2 Proof of Theorem 1

2.1 Initial simplifications

Define the function I : [0, 1] — R by the formula /(p) = v (By), where A is
any Borel set with v(A) = p. Note that / is continuous on [0, 1] and smooth on
o, %) U (%, 1). Indeed, one can calculate that

t
v (tB’f) =v (]R’jr N tB{') = C,,/O e x"dx

and therefore

vt (eBY) = v (R} NeBY) = Cue 1" = vt (RY\1B}) = v* ((1B])°).,

1% . -1 1
_ —X .n— _
Cn_(/o e 'x dx) _(n—l)!'

Moreover, if A is a finite sum of £1-balls, we can write the true limit in the definition
of T (A). We use these facts to deduce the following technical lemma.

where

Lemma 1 (i) Inequality (1) holds for every Borel set A of measure at least % if and
only if for every finite union B of 1-balls, such that v(B) > 1 we have

gofl (U(Bh)) > <p71 (v(B)) +h, forallh >0, 2)
where ¢(t) := v(tB)) = C, fot e *x"1dx. Moreover, inequalities (1) for finite

unions of £1-balls of measure at least % and (2) for finite unions of £1-balls of
measure at least % are equivalent.
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(ii) Inequality (1) holds for every Borel set A of measure less than % if and only if for
every h > 0 and every finite union B of £1-balls, such that v(B") < % we have

v (v(BM) < v (v(B)) — h, 3)

where Y (t) := v(R" \ tB}) = C, ftoo e *x"1dx. Moreover, inequalities (1) for
nite unions of £1-balls of measure less than L and (2) for finite unions of £1-balls

fi f 2

of measure less than % are equivalent.

Proof We will only show (i), since the proof of (ii) is similar.

Assume first that (1) holds for Borel sets of measure at least % To prove inequality
(2) let us introduce the function 4 — ¢~ (v(B")) and note that (1) for B” (which is
also a finite union of balls) implies that the derivative of this function is bounded from
below by 1. Note that we use (1) only for finite unions of balls, so we also proved the
second part of (i).

Now suppose that (2) holds for finite unions of balls with measure at least % Itis
obvious that (2) for a set A implies (1) for this A, so we only have to show (2) for
the set A instead of B. Note that for r > 0 the set A” is open and therefore it can be
represented as a countable union of balls | J U, Let U, ,, be a subfamily of the family
U, containing the first m balls (so that U ,+1 \ Ur » contains a single ball). Then, by
the continuity and the monotonicity of ¢, and the inequality (2) for | U} ,n, we have

o7 o) 207 (((Utn)')) 207! (o(Uthn))

m— 00

= (@A) +h =97 (v(A) +h

for sufficiently large n (depending on r > 0) . We take » — 0 on the left-hand side of

this estimate to get (2) for A”. In particular, for any 4 > & > 0 we have (2) for A"—¢,
s0 o~ (v(AM)) = 971 (v(A)) + h — . We take & — 0 to get (2) for A. This finishes
the proof. O

Corollary 3 It suffices to prove the isoperimetric inequality (1) for finite unions of
£1-balls.

We start the main part of the proof of the isoperimetric inequality by showing that
the simplex or its complement is the set growing most slowly among all trapezoids of
a given measure.

Lemma 2 The isoperimetric inequality (1) holds for sets A of the form {x € R’ :
a < ||x|l1 < b}, where0 <a < b < oc.

Proof Let ¢ be the radius of the set B4 (see Definition 1). We consider three cases.

Case I Assume a = 0 or b = oo. To prove the isoperimetric inequality in this case we

need only to prove that if [ e™""'dt = [*e™'1"ldr < 3 JoC e~t""1dt, then

e x> g7y Yy 1 (in the other case we can consider the complements of these
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sets). Note that this means that in the definition of B4, among the simplex and the
complement of the simplex, we always pick the set of smaller boundary measure.

Let us first show that the condition f)oo e~'t"ldt < L [ 7't~ 1dt implies that
y = n— 1. To this end we only have to show that [, e~'t"~!dt > % Joo e .
Integration by parts yields

Soyetar ((n -t (=12 n—1 >
T =e - + + l N
fO e~'tn—1ldt (n—1! (n—2)! 1!
so we only have to show that P(Poiss(k) < k) > %, where Poiss(1) is the random
variable of Poisson distriubution with parameter A. Due to [6, Theorem 1], the smallest
integer ! for which P(Poiss(A) < I) > J satisfies A —log2 </ < A+ §. This implies
that P(Poiss(k) < k) > % and therefore finishes the proof of the inequality y > n — 1.
One can easily check that the function #*~'e™ is decreasing on the half-line [n —
1,00),s0ifn —1 < x <y, then e *x"~! > ¢7¥y"~! and we are done. Otherwise
x <n-—1<y(incex < yandn — 1 < y). Let us consider this case now. Note
that the equation [; e~"t"~'dr = fyoo e~ 't"~1dt determines y as a function of x
and e *x"~! = —y’e™y"~! For x = 0 the inequality e *x"~! > ¢7¥y"~! holds
(and is in fact an equality, since y(0) = 00). For x = n — 1 the function ¢ ~*x"~!
attains its maximum on [0, co], so e *x"~! > e_yy"_1 if x = n — 1. Therefore it
suffices to check whether e%% < 1 for every x < n — 1 at which the derivative of

—x,n—1 n—1

e *x"7" — e Yy"7" vanishes. This derivative is equal to

X" (—x+ (n—1) —ye VY (=y 4+ (n — 1))

= e ¥y 2 (—x +m—-1)+ g(n -1 —x> ,

x(n—1)

so we should check values of x satisfying y(x) = In particular, these values

= —m-D-
Xx—y ) oy A=A
are greater than % Note thatif y(x) = %, thenerT -2 =¢ 2y /@2r—1),
1—A
where A = 25 € (%, 1]. The derivative of e_zkm/(% — 1) is equal to 4(1 —

A)%Qk% /(A — 1)3 > (), so this function is non-decreasing and therefore less than
its value in 1 (for A € (%, 11). Hence the inequality e *x"~! > ¢=¥y"~! holds for x

such that y(x) = <=1

=D and the claim is proved.

Case 2 Assume v(A) < % Then we have

b 00
/ e " dr = / e 1"t 4)
a C

For a fixed b > 0 this equality determines a as a function of ¢ and a’e %a"~! =

e~¢c"~ 1 If ¢ is such that a(c) = 0, then the inequality we want to prove, e “a”"~! +
e tp1=1 > g=ccn=1 holds as we proved in Case 1. Therefore it suffices to show that
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the derivative of e~?a”" ! — e~¢¢" ! as a function of ¢ is non-negative. Integration by
parts of (4) yields

b 00
n—1) f e " 2dt—(n—1) / e " 2dt = —e %" et el
a c

so the derivative of e %a"~! — ¢=“¢"~! is equal to

(n—l)(a/ —agn— 2 efccn72)_(n_1)efc n— 2(__1)'

a

Since ¢ > a, the derivative we consider is indeed non-negative.

Case 3 Assume v(A) > % We proceed similarly as in Case 2. Since v(A) > %, we

have
b c
fe"t”‘ldtzf e " dr.
a 0

For a fixed ¢ > 0 this equality determines b as a function of ¢ and b'e~?p"~! =
e~“c"~ 1. For ¢ such that b(c) = oo the inequality e~ %a"~! 4+ e~ bp"~1 > ¢=¢c"~ 1,

holds, what we proved in Case 1. Therefore it suffices to prove that the derivative of
(e bpn=1 — e=cen 1y i negative. Calculations similar to those carried out in Case 2
show that this derivative is equal to (n — 1)e"'c"’2(§7 — 1), which is negative, since
b > c. O

The next lemma allows us to restrict our attention to connected compact sets.

Lemma 3 [f for every connected compact set A the inequality
v(AMy > v(Bh) — Lh? 5)

holds for every h < hg with some L > 0 and hy > 0 depending on A only, then the
isoperimetric inequality (1) holds for every Borel set A.

Proof Let A be a Borel set of positive measure. Assuming (5) for connected bounded
Borel sets, we are going to prove (1) for A.

By Corollary 3 it suffices to prove (1) for finite unions of balls. Moreover, if we show
(1) for A, the inequality for A will follow (since V(A" = V(A" and v(A) > v(A)).
Since (5) implies (1), it suffices to prove (5) for a compact set A with finitely many
connected components A b Ay, each of non-empty interior. Then for sufficiently
small g > O the sets A are pairwise disjoint, so for any & € (0, hg) we have
v(Ah) = Z . v(Ah) > ijl v(Bf‘j) — NLK?2, because (5) holds for A;. To finish
the proof we use Lemma 4 (see below), and an obvious induction. O

Lemma 4 If the sets C and D are disjoint, then vt (Bc) + v (Bp) > vt (Bcup).
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Proof By x, y, z we denote the radii of B¢, Bp and Bpyc respectively. Note that if
v(C) > %, then v(D) < % and v(C U D) > % Therefore it suffices to consider the

following three cases.

Case 1 Assume v(C),v(D),v(CUD) < % Without loss of generality we may
assume x > y. By the definition of the sets B¢, Bp and Bcyp we have

o0 o0 o0
/ e"t"‘ldt+/ et =/ e 1" . (6)
x y z

Integration by parts implies that the inequality e *x"~1 + ¢=¥y"~1 = v¥(Bc) +
v (Bp) = v (Bcup) = e 27" ! is equivalent to

o0 o0 o0
/ e_tt"_zdt+/ e " 2dt 5/ e "2t 7
X y z

We will prove that (6) implies (7) for x, y, z > 0 such that x > y. Fix z > 0. Then
equality (6), determines x as a smooth function of y and x’e *x"~! 4+ ¢7¥y"~1 = 0.
Note that x(z) = 0 and thus for y = z inequality (7) holds (and is in fact an equality).
To end the proof in Case 1 we will show that the left-hand side of (7) is a decreasing
function of y for y > z such that x(y) > y. The derivative of the left-hand side of (7)
isequal to —(x'e ™ x" 2 4 Vy"2) = e_yy”_z(% — 1) which is negative for x > y.
Note that in this case we have used the fact that v(B¢), v(Bp), v(Bcup) < % only to
obtain (6).

Case 2 Assume v(C), V(D) < 5, v(C U D) > 1. Letv be such that [ e~'t"~ldt =
fvoo e~'t"~1dt. Then (6), and consequently (7), holds with v in place of z and thus
e x" T f eyl > eyl > p72 1 the last inequality holds by Lemma 2

applied to @ = v and b = oo.

Case 3 Assume v(C) < %, v(D),v(CUD) > % Then

o0 y z
f e—’t"—ldt+/ e—’t"—ldt=/ e " dr. (8)
X 0 0

Fix any x > Osatisfying || xoo e~ ldr < % Equality (8) determines z as a function of
yand e Yyl = z/e 777"~ We want to show that e ¥ x"~! 4 ¢y~ > g=2zn—1
Note that for y such that v(y BY) = % we have v(z(y)BY) > % and Case 2 implies that
then e *x" 1 e Y y"~1 > ¢=2z7~1 Thus it suffices to show that e >y~ — =271
is increasing in y. We integrate (8) by parts and get

)
(n— 1)/ e—ttn—2dt + e—xxn—l _ (e—yyn—l _ e—zzn—l)
X

Z y
=(n— 1)f et — (n — 1)f e "2t )
0 0
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Therefore we only need to show that the derivative of the right-hand-side of (9) is
negative. This derivative is equal to

n—1 (Z’e_zz"_2 — e_yy"_z) =n—1eVy"2 (X — 1) ,

Z

what is negative since y < z. O

2.2 Symmetrisation

From now on we assume n = 2. Otherwise the symmetrisation described below, as
well as the final argument, does not work. Let

T := B} N ([0,00)2 U (—00,012) = {(x,y) € R: |x|+|y| < I, sgnx = sgny}.

Remark 3 Note that for sets A of the form rB]2 ﬂRi or ]Ri \rBl2 wehave vV(A+hT) =
v(A™"), and for any compact set A the inequality v(A+h;T) < v(A") holds for some
sequence (hx)r>0 (depending on A) which tends to 0. (We pick a sequence (/x)x>0,
because it may happen that

V(A +AT) £ v(A +h(BF 1 (10,02 U (=00, 01%) ),

but only for finitely many 2 > 0.) Therefore in order to prove (5) it suffices to show
that every connected compact set A satisfies

V(A + hT) > v(Ba + hT) — Lh*> forh < hy, (10)
where L is an absolute constant and /¢ depends on A only.
Definition 2 For a Borel set A C Ri and t > 0 we define
fa@) :=Hi(ANS),

where H is the one-dimensional Hausdorff measure and S; := {(x, y) € ]REL Xty =

t}.

Clearly, f4 is a measurable function. Moreover, for any Borell set A of R%r we
have

00 00
1
u(A) = / 6_(X+y)dxdy = / / e 'dydt = f — fa(He "'dt.
(x,y)eA 0 yi(t—y,y)eA 0 ﬁ

The next lemma introduces a symmetrisation which preserves the function fy.
Moreover, the lemma states that this symmetrisation does dot increase the boundary
measure of the symmetrised set. This symmetrisation is illustrated on next two figures

(Fig. ).
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Fig. 1 a Set A before the symmetrisation. b Set C = Cy4
Lemma 5 For any Borel set A C R%_ we introduce

C=CA:=U{(x,y)eSt:y<

t>0

10

Then u(C) = w(A) and u(C +hT) < w(A + hT) for every h > Q.

Proof By the definition of C we get fa = fc, so u(A) = u(C).
We will prove that for all s, 7, h > 0 we have

Hi(Ss N (ANS +hT)) = Hi(SsN(C NS +hT)). (11)

This implies (since all the sets S N (C N S; + hT) are intervals with endpoints at
(s, 0)) that faysT > fcynr and thus

> 1 > 1
A+ hT) = — ~td / — “ldt = w(C + hT).
(A +RT) A TS @i = [ ey 0 dr = (€ 40T

Let us first consider the case s > t. It suffices to consider 4 = s — ¢, since for
h > s — t both sides of (11) do not change, while for 7 < s — t both sides of (11)
vanish. Let x be the point (t — u, u), where u is the smallest possible non-negative
number such that the point (# — u, u) belongs to A (see Fig. 2a). Since h = s — ¢, we
have
(ANS; +hep) U (x + Sp) C S N(ANSH",

where e; = (0, 1).

Moreover, this inclusion becomes an equality if we replace A by C. Therefore

Hi(Ss V(AN S, +hT)) = Hi(ANS) +~2h = Hi(C N S;) + v/2h
= Hi(Ss N (C N SHM),
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a b

Fig.2 aCases >r.bCases <1t

which shows that (11) is satisfied in the case r < s.

Let us assume now that t > s. Again, it suffices to consider 2 = t — 5. Suppose
(11) does not hold. Let #’ > 0 be such that E := S; N (A N S;)" has the same
Hausdorff measure as D := S; N {(y1, y2) : y» < u'} (see Fig. 2b). Let u be given by
CNS =8 N{(,y) : y» < u}. Since (11) does not hold, u’ < u A s (note that
in Fig. 2b we have u’ > u, since this figure reflects the true situation, whereas we are
arguing by contradiction). By the conclusion of the first case (in which we had ¢ < ),
we have

Hi((Ss\E+hT)NS) = Hi((Ss\D+hT)NS;)
=H1({01.y2) 0 22 d'}NSy),

since the sets S5 \ E and S; \ D are of the same Hausdorff measure.
Moreover, by the definition of the set E we get (Ss \ E + hT)N S C S\ A.
Therefore

HI(ANS) <HI(S\ {1 y2) 1 y2 = u'}) =Hi(S N {1, y2) 0 y2 <u'})
< Hi(S N {1, y2) : y2 < u}) =Hi(S NO),

which contradicts the property H1 (AN S;) = H1(S; N C). Hence (11) is satisfied also
in the case s < t. O

Note that in higher dimensions the above proof works in the case s > ¢ (we only
have to additionally use the Brunn—Minkowski inequality for an arbitrary set and a
simplex). However, the same reasoning as above shows, that the analogue of (11) for
s < t holds if we consider R’} \ D (where R \ D has the same measure as C, and
D is such that Cp = D) instead of C. Therefore (11) fails in general if s < ¢ and
n > 2. The reason why (11) works for n = 2 is that S; is an interval and therefore the
sections of C and D (at the level ) are both intervals starting from an end point of S;.



1436 M. Strzelecka

Now we are ready to prove the main theorem. Its proof clarifies, how to replace the
set C4 by atrapezoid. This reasoning fails in higher dimensions too. Also the induction
over n does not work, since a section parallel to the hyperplane lin(ey, ..., e,—1) ofa
connected set does not have to be connected.

Proof of of Theorem I Due to Lemma 3 and Remark 3 it suffices to prove v(A +
hT) > v(Bs +hT) — Lh? for connected bounded compact sets A and for sufficiently
(depending on A) small 2 > 0. By Lemma 5 it suffices to prove that for sufficiently
small £ the inequality v(C + hT) > v(Bc + hT) — Lh? holds for C = Cy. Let
f=1fa=Jfe.

Note that for every Borel set A and 2 > O we have v(A + hey) = v(A + hey) =
e "v(A). Moreover, if A —he; C R%r (orA—hey C Ri), then v(A —hey) = e"v(A)
(or V(A — hes) = e"v(A), respectively). We will use this observation throughout the
proof.

Recall that C is compact and connected. Therefore, if for every u > 0 we have
f(u) < ~/2u and supp f C (0, 00), then there exists ¢ > 0 such that f(u) <
V2(u — ¢) for every u > ¢ and f(u) = O for every u < ¢ (this means that C
does not intersect the strip [0, ) x [0, 00)). Hence for every & € (0, ¢) we have
(C — hey) € C"NRZ, where e; = (1, 0), so

v(CM) > v(C = hey) = v(C)e" = v(D)e" > v(D + hT),

where v(D) = v(C) and D is the complement of » B}, and the last inequality follows
since D+ hT C D — hep. Therefore we can restrict our attention to the case in which
there exists u > 0 such that f(u) = V2u. Let u be the smallest value for which
V2u = f (u) (the minimal u exists since C is compact).

Leta < u < b be such that v(uB? \ aB}) = v(C NuB?) and v(bB? \ uB?}) =
v(C\ uBlz). In other words we pick such a and b, that the trapezoid between a and u
has the same measure as C below u (and similarly the trapezoid between u and b has
the same measure as C above u). We will show that

v(CU @RI\ uB}) +hT) > v(RE\ (@ —h)B}) for0 <h < min{hg,a} (12)

and
v(CUuBY+AT) = v(b+mBY) — Lk? forh >0, (13)

where hg := min {max{X : vi(R)) < vi([a,u])}, 1} and R, := {t € (A, u) : t —

L’; < A}, and v; is the marginal distribution of v, i.e. the exponential measure on

the half-line, and 4 is such that supp f C (h1, 00). By Lemma 2, inequalities (12)
and (13) will finish the proof of the theorem (we will see below that 7y > 0 if
a # 0), since (12) says that the 2T neighbourhood of C below u is not less than the
hT neighbourhood of the trapezoid between a and u (and similarly (13) gives us an
analogous estimate above u, up to a term Lh?).

Let us first show (12) (Fig. 3a is attached for the reader’s convenience). If a = 0
or a = u, we have nothing to prove. Suppose therefore that u > a > 0 and 1 < hy.
Note that kg > 0, since 0 < a < u and for every 0 < ¢t < u we have f(t) < ﬁt.
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b

Fig. 3 a Proof of (12). b Proof of (13)

Moreover,
((CNuBf —hey) NRY) U (RI\(u — h)B}) C (C U (R3\uB})) + AT

and, since & < hj, the set R%r \(CN uBl2 — hey) (see the hatched set in Fig. 3a) is

contained in the set Ug’zo ({0} x (Ry — h) + (— 8. 8)), which is the translation by
the vector —hej of a set of measure 4vi (Ry,). By the definition of i we know that for
h < hg we have vi(Ry,) < vi([a, u]). Therefore

v((C U ®R2\uB}) +hT)

V(R3\(u — h)B}) + e"v(C N uBy) —e"h - vi(Ry)
V(R3\(u — h)B}) + e"vuB{\aB}) — ¢"h - vi(la, ul)
v(RZ\(a — h)BY}),

v

v

what yields inequality (12).

We will prove inequality (13) (Fig. 3b may be helpful to follow the estimates).
Note that the fact that C is connected implies that supp f is connected, and let ¢ :=
sup supp f. Obviously ¢ > b and supp f U [0, u] = [0, c]. Moreover we have ((C U
uB?) + he) U0, ¢l x [0,h] C (CUuB}) +hT, so

v((CUuB}) +hT)

v

v(((C UuB?) + hex) U0, c] x [0, h)
v((C UuBY) + hey) + v([0, b] x [0, k)
= v(bB} + hez) + v([0, b] x [0, h]) > v((b + h)B}) — Lh?,

v

where L is an absolute constant. The proof of the theorem is finished. O
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