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Abstract

We improve some results of [17], which relate to key tools given in [7] for establishing
canonical inequalities used in the analysis of sum sets and fractals.

1. Introduction

In recent years a number of striking results have been derived for probability measures
of certain sum sets involving fractals (see, for example, [2,4,5,8,9,13]). By the
algebraic sum set E + F of two sets E, F we signify the set
E+F={x+y:x€E, yeF}.

The earliest and simplest of these results, established in [5], is the following.

THEOREM A. Suppose m denotes Lebesgue measure and j1. Cantor-Lebesgue mea-
sure, that is, the uniform distribution on the Cantor subset C of [0, 1] formed by
repeated removal of middle thirds. If E, F are Borel subsets of [0, 1], then

m(E + F) = 2u(E)* u(F)*,

where a = log3/log4.

These results depend on novel inequalities involving nonintegral powers of real
numbers. Thus Theorem A uses the inequality

x*y*+ max{x*(1 — y)*, y*(L = x)*}+ (1 —x)*(1 = y)*=1 O<x,y<D) (1.1
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established by Woodall [19].

Woodall and subsequently Hajela and Seymour {10] derived a variety of interesting
results in combinatorial geometry from the latter inequality, which is therefore of
some interest in its own right. The history of these results and related ideas pertaining
to a multivariate extension of (1.1) (see [4, 12]) is quite colourful. A brief account is
given by Brown [2].

Inequalities like (1.1) may be shown to depend on canonical univariate inequalities
(see Brown [2, 3]). Thus (1.1) can be deduced from the following result.

PROPOSITION B. Suppose thats, t > 1 and s™' + ¢! =log3/log2. Then
l+x+x2> 1 +x)"70+xH" (1.2)
Jorall forO <x <1lifandonlyif 3(s +1¢) <8.

These inequalities are central. For example, (1.2) also leads to more general
multivariate inequalities than (1.1) and consequent new measure-theoretic inequalities.
A comprehensive account is given in [6].

Establishing the canonical univariate inequalities can be quite tricky and some
effort has been put into sharpening techniques for their derivation (see [7, 11, 14-17]
and most recently [1]). The ‘two lemmas’ of the title are special cases of the two parts
of Theorem 3.2 below, the earliest versions of which are due to Brown and Shepp [7]
and have influenced further work in the area.

This paper is a continuation of [17], from which we take the terminology and
notation. We are able to improve the main theorems of [17], due to improvements
in the auxiliary results and lemmas. In Section 2 we give a strengthened form of
the main lemma underlying the results of [1]. Improved forms of several existing
theorems follow immediately and are given in Section 3.

2. Key results

In [1] the following theorem is proved.

THEOREM C. Letp, (i=1, ..., n;n > 2) be positive real numbers withy_;_ p;=1.
Then for all real numbers ay, . .., a, we have
n p 2
maxa;— Y pia = —— 3 (Vial - Vial)
== i=1 1<i<j<n
where
p = min p;. 2.1)

I<i<n
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The proof of this theorem is rather complicated, especially for the case when the
quantities g; are not all of the same sign.
We shall give a very simple proof of the following improvement of this theorem.

THEOREM 2.1. Let p; (i = 1,...,n; n > 2) be positive real numbers with
Yo ,pi=landay,...,a, real numbers. Suppose
a; = max a;.
1<i<n

Then we have

l

Zl’xa- =z —TI la; —4a;|,

I<i<j<n
where p, = min,‘#," Di-
PROCF. Letb, < b,_; <--- < b, be apermutationofa,,...,a,andr,...,r, the
corresponding permutation of py, ..., p,. Then
Zp,a, =b - Zr,b = Zr,(b, —b)).
Foreachi e {1,...,n — 1} we have
Yortbi—b)= Y rnbi—b)= Y rbi—b)zp Y (bi—b).
j=2 j=i+l j=i+1 j=i+l
Hence
- pig = r; (b — b))
Jj=1 i=1 j=2
1 n—1 n
> ’ b —b
n 1p ;j;l( )

and we are done.

REMARK 2.2. We have p’ > p, where p is defined by (2.1). Hence Theorem 2.1 is
in fact stronger than Theorem C, since

la; — a;| = (\/l—ai_l— m)2'
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Also, the remark in [1] that the constant factor p/(n — 1) cannot be replaced by a
greater number is not completely correct. As we see, this factor can be replaced by
p’/(n — 1), which may be greater if p, = p.

In fact, we can establish an even better estimate of difference between max q; and
the weighted mean, in terms of the symmetric function ), _ ; la; — aj|.
Let us prove first following minimax lemma, which may be of independent interest.

LEMMA 2.3. Let py, ..., p, be positive numbers. Then

M:= sup mingp,

q;+|---+q,,=l izjzn
is attained and is given by

1
. . 22
> 17, 2

where p\, ..., p, are defined by p; = min;<;j <, p;.

PROOF. The minimum of g;p; takenover 1 < i < nandi < j < n will be
nonnegative if and only if each ¢; is nonnegative, so without loss of generality we
may restrict attention to the situation in which {g, ..., g,} is a set of nonnegative
probabilities. In this case, that M exists and is attained follows by compactness.

For transparency of reference, the quantities g;p; may be arranged in rows as

apy qip2 - qQipi . qQiPa
P2 - @Pi - QP

qipi 't QP

qnPn

For each member in the i-th row we have g;p; > q:p!, since j > i. Suppose that
the supremum M is attained for some n—tuple (g, . .., g,) for which g;p; < g;p; for
some i # j. Then we can replace ¢; by g; and g, by g; such that g;p] = g/p; and
q; +9q; = qi + g;. Doing this will increase the value of the minimum, a contradiction
to the definition of M.

Hence we have

Qpy=q@py =" =q.p,=M.
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Since
n M n
2 =2 a=1
= Pi O

(2.2) follows.

THEOREM 2.4. Let p; (i = 1,...,n; n > 2) be positive real numbers with
2 pi = landa,...,a, real numbers. Let b, < --- < b, be a permutation
ofay,...,a, andry, ..., r, the corresponding permutation of p,, ..., p,. Define

p--mmr,, i=2,...,n.
I=j=n

Then

> lai—al. (2.3)

max a; — pia; =
I<i<n Z Z, =2 l/p: 1<i<j<n

PROOE. For each i > | we have

n

,lili)fla,- — Z":p,-a, =b — Zr_,b = Zr_, (b —b;) = Z ry(bi —b;). (2.4)
i i=l1

=i+l

Let gy, ..., g, be positive numbers satisfying g, + - - - + g, = 1. Multiplying (2.4) by
gi and summing over i = 1,...,n — 1 gives

n n—=1 n
max a; — Zp,—a, qirj (b, — b))
I=izn i=1 an 5 j=2
n=1 n
= q;1j (b1 — b))
i=1 j=2
n—-1 n
= q;rj (b — by)
i=1 j=i+1

where g, = q,;/(1 —¢q,) (i =1,...,n —1). Since g +---+q,_, =1, Lemma 2.3
yields

n—1 n
maa=paz max min ain )Y 6-b)

i=l j=i+l

1
"SR

<i<j=n
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REMARK 2.5. Suppose that a, < a,; < -+ < a;. If p; = p; forall i > 2, that
is, p2 < p3 < --- < p,, then the multiplying factor in (2.3) is [1/p2 + -+ + 1/p.]"!
which can be much better than the value p,/(n — 1) in Theorem 2.1.

COROLLARY 2.6. For n = 2, we have
@ip1 + axpy = MAXa; — polar ~ aal,
where p;, = p ifa, < a, and p, = p» if a, > a,. In either case, we have
@py + ap; < maxa; — min(p,, pa)lar — a|.

Therefore in the case n = 2, (2.4) and (2.3) hold with equality.

3. Applications

The improvements to the basic lemma given in the previous section have direct
consequences for several theorems given in [17]. The proofs of the first two involve
only straightforward modifications of those used in earlier improvements presented in
[1] and so are omitted.

THEOREM 3.1. Let a, b, s; and t; (i = 0,1,2) be positive real numbers with
a/si+b/ti=1({=0,1,2)and s, < 5o < 5, and let f, g : (0, 00) — R be convex
Junctions. Then

ho < max(hy, hy) —alhy — hy|,

where

and

. ((Sz —s0)s1 (S0 — 51)82
o = mi )
(52 — 580 (52— 51)80

) € (0,1).
Similarly, we have the following for L? norms.

THEOREM 3.2. We adopt the assumptions and notation of the previous theorem.
(1) Suppose the quantities P; = ||f ||, ligll, (i =0, 1, 2) all exist. Then

Py < max(Py, P) —a|P, — P,|.
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(i) Suppose x = (x;)), u = () (i =1,...,n)andy = (y;), v=(v;) G =
1,..., m) are sequences of positive real numbers. Then

Qo < max(Qy, Q2) —alQ) — Osf,

where

Qi =S, sy, v)  (i=0,1,2) and
n 1/¢
SW = ( u,-x,.’) .
2

The following result is an improvement of Theorem 1 from [17].

THEOREM 3.3. Suppose that positive numbers u;; (i = 0,1,2; j = 1,...,n)
satisfy uy; = uo; = up; (1 <j < n)and

a; Ui +bju,-',- =1 (=012;2 5] <n) (31)

for positive constants a;,b; (2 < j <n). IfF; : (0,00) - R (1 <j < n)are
convex functions, then

n

Z[F, (u1,;) — Fj(uy,; )] ,

j=1

> Filw,) < m%[z F, (ui_,-)} ~ min(A, I — %)
j=1 YT

where ) is defined by

Uy — Uo
A=
Uy — Uy

PROOF. From (3.1), we conclude as in Theorem 1 of [17] that

Uy — U Uzt — U1
A, = = B
Uyj — Uz Uz — Uyt
J j
U — Uy, Upy — U1y
1—A= J J —

Uy — Uy, U1 — ul,l'
Also, by the convexity of F;,

—u 1,

Uy j 2,j Uj — o,
Fi(up;) < ————=Fj(u;) + ——F;(u2),
u,‘j - uz‘j u i

1.j 2,j

that is,

Fj(uo;) < AF;(uy ;) + (1 = ) Fj(uz;).
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After summation, we obtain by Corollary 2.6 that

> F;(uo,)
j=t

tA

Y Fiu)+ A =0)) Fi(uy)
j=1 j=l1

z{iFj(u,«‘j)} —min()\., 1 '—A.)

n

Z[FJ (ul,j) - Fj(uz,j)] .

j=1

IA
¥
5

REMARK 3.4. By Corollary 2.6, the factor min(A, 1 — A) can be replaced by A or
1 — A, depending on the value of the maximum. The same is true for the factor « in
Theorems 3.1 and 3.2.
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