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TALAGRAND’S INFLUENCE INEQUALITY REVISITED

DARIO CORDERO-ERAUSQUIN AND ALEXANDROS ESKENAZIS

Let C, = {—1, 1}" be the discrete hypercube equipped with the uniform probability measure o,. Talagrand’s
influence inequality (1994), also known as the L — L, inequality, asserts that there exists C € (0, co) such that for
every n € N, every function f : C, — C satisfies

Varg, (f) < C 2”: ”aif”iz(c")
oI 14+ 102(19; £ oo /1 Il Ly o)

i=1

We undertake a systematic investigation of this and related inequalities via harmonic analytic and stochastic
techniques and derive applications to metric embeddings. We prove that Talagrand’s inequality extends, up to
an additional doubly logarithmic factor, to Banach space-valued functions under the necessary assumption that
the target space has Rademacher type 2 and that this doubly logarithmic term can be omitted if the target space
admits an equivalent 2-uniformly smooth norm. These are the first vector-valued extensions of Talagrand’s influence
inequality. Moreover, our proof implies vector-valued versions of a general family of L — L, inequalities, each
refining the dimension independent L ,-Poincaré inequality on (C,, 0,). We also obtain a joint strengthening of
results of Bakry—Meyer (1982) and Naor—Schechtman (2002) on the action of negative powers of the hypercube
Laplacian on functions f : €, — E, whose target space (E, | - || g) has nontrivial Rademacher type via a new vector-
valued version of Meyer’s multiplier theorem (1984). Inspired by Talagrand’s influence inequality, we introduce
a new metric invariant called Talagrand type and estimate it for Banach spaces with prescribed Rademacher or
martingale type, Gromov hyperbolic groups and simply connected Riemannian manifolds of pinched negative
curvature. Finally, we prove that Talagrand type is an obstruction to the bi-Lipschitz embeddability of nonlinear
quotients of the hypercube C, equipped with the Hamming metric, thus deriving new nonembeddability results
for these finite metrics. Our proofs make use of Banach space-valued It calculus, Riesz transform inequalities,
Littlewood—Paley—Stein theory and hypercontractivity.
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1. Introduction

Let C, = {—1, 1} be the discrete hypercube equipped with the uniform probability measure o,. If
(E, |l - llg) 1s a complex Banach space, we will denote the vector-valued L ,(0,)-norm of a function
f:C,— E by

def

1/p
IIJ‘IILP(%;;;):(/G ||f(8)||’,}d0n(8)) , forall pel[l,o0), (1

def . . .
and || f |1 (o,:£)= Maxeee, || £(e)]| . When E = C, we will abbreviate || f |1, (s,:c) simply as || £l (c,)-
We will also denote by £, f the expectation of f with respect to o,. The i-th partial derivative of a
function f : €, — E is given by
f(g) - f(817 D) 81—1’ _817 81+17 L) 8}1)
2 b

The discrete Poincaré inequality asserts that every function f : G, — C satisfies

0 f(e) =

for all ¢ € G,,. 2)

n
||f - [EO'an%Z(O-n) < Z ||alf||%2(0-)1). (3)
i=1

Extensions and refinements of (3) have been a central object of study in the probability and analysis
literature for decades. A natural problem, first raised by Enflo [1978], is to understand for which target
spaces E every function f : G, — E satisfies (3), up to a universal multiplicative factor depending only on

the geometry of E but not on n or the choice of f. Recall that a Banach space (E, | - || ) has Rademacher
type s with constant T € (0, oo) if for every n € N and x;,...,x, € E,
n Ky n
/ Y x| doue) KT Il @)
Clliz E i=1

It is evident that if a Banach space E is such that every function f : G, — E satisfies

n
1 = o, f ooy < C2 Y190 f 7000 (5)
i=1

then E has Rademacher type 2 with constant C, since this condition coincides with (5) for functions of
the form f(¢) = Z?:l €ixj, where x1, ..., x, € E. The reverse implication, i.e., the fact that Rademacher
type 2 implies the vector-valued Poincaré inequality (5), was a recent breakthrough proved by Ivanisvili,
van Handel and Volberg [Ivanisvili et al. 2020].

In a different direction, an important refinement of the scalar-valued discrete Poincaré inequality (3) was
obtained in the celebrated work by Talagrand [1994]. Also known as the L — L, inequality, Talagrand’s
influence inequality asserts that there exists a universal constant C € (0, oo) such that for every n € N,
every function f : G, — C satisfies

s I <Ci 19 £ 117 561
o Thalon) = 1410213 £ 1l o0, /185 F 1 21 (0,)

i=1

(6)
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Observe that (6) is a strengthening of the discrete Poincaré inequality (3) up to the value of the
universal constant C, which becomes substantial for functions satisfying [|9; fllz,(s,) > 10 fllL,(0,)-
Since its conception, Talagrand’s inequality has played a major role in Boolean analysis [Falik and
Samorodnitsky 2007; Friedgut and Kalai 1996; Kahn et al. 1988; O’Donnell 2014; Rossignol 2006],
percolation [Benaim and Rossignol 2008; Benjamini et al. 2003; Chatterjee 2014; Garban and Steif
2015; Russo 1982] and geometric functional analysis [Paouris and Valettas 2018; Paouris et al. 2017;
2022; Tikhomirov 2018]. In particular, applying (6) to a Boolean function f : G, — {0, 1}, one
readily recovers the celebrated theorem of Kahn, Kalai and Linial [Kahn et al. 1988], quantifying
the fact that in any (essentially) unbiased voting scheme, there exists a voter with disproportion-
ately large influence over the outcome of the vote. We refer to the above references and [Cordero-
Erausquin and Ledoux 2012; Ledoux 2019] for further bibliographical information on Talagrand’s
inequality.

The main purpose of the present paper is to investigate vector-valued versions of Talagrand’s inequal-
ity (6) and other refinements and extensions of (3). These new vector-valued inequalities motivate the
definition of a new bi-Lipschitz invariant for metric spaces called Talagrand type (Definition 10), which
captures new KKL-type phenomena in embedding theory (see Theorem 13 and the ensuing discussion).
We shall now present a summary of these results, which rely on a range of stochastic and harmonic
analytic tools such as Banach space-valued It6 calculus, Riesz transforms and Littlewood-Paley—Stein
theory, along with standard uses of hypercontractivity.

Asymptotic notation. In what follows we use the convention that for a, b € [0, co] the notation a 2> b
(resp. a < b) means that there exists a universal constant ¢ € (0, 00) such that a > cb (resp. a < cb).
Moreover, a = b stands for (a S b) A (a 2 b). The notations S¢, 2, and <y, mean that the implicit
constant ¢ depends on &, x and 1, respectively.

1.1. Vector-valued influence inequalities. In view of Enflo’s problem [1978] and its recent solution in
[Ivanisvili et al. 2020], it would be most natural to try and understand for which Banach spaces (E, || - ||r)
there exists a constant C = C(E) € (0, oo) such that for every n € N, every function f : €, — E satisfies

If — Eq, f112 <ci 19/ Vercoi)
ond Thalow B) 7= 1+10g(13; £ I Loy 9/ 18 F Ly (0 )

i=1

)

Evidently, as (7) is a strengthening of (5), if a space (E, || - || g) satisfies (7) then E has Rademacher type 2.
Conversely, we shall prove the following theorem.

Theorem 1 (vector-valued influence inequality for spaces with Rademacher type 2). Let (E, || - ||g) be a
Banach space with Rademacher type 2. Then there exists C = C(E) € (0, 0o) such that for every € € (0, 1)
and n € N, every function f : C, — E satisfies

2
||f _F f||% . < g Xn: ||aif||L2((rn;E) (8)
On ns ~ — :
20w = e Lt L 10g = (10 f N Lo )/ 1105 | Lyor: )

i=1
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2
19 FII7, 0, )
14+1og(119; fll2y(0,:E)/10: Fll L, (0,2 E))

The proof of Theorem 1 builds upon a novel idea exploited in [Ivanisvili et al. 2020], which in turn
is reminiscent of a trick due to Maurey [Pisier 1986]. It remains unclear whether one can deduce from

1f = Eo, f117 10,00 < COCF) Y ©9)
i=1

this idea a vector-valued extension of Talagrand’s inequality (6) for spaces of Rademacher type 2 and
whether the doubly logarithmic error term o( f) on the right-hand side of (9) is needed. Let us mention
that, even in the scalar-valued case, the argument of Maurey or the one of Ivanisvili, van Handel and
Volberg are slightly different than standard semigroup approaches to functional inequalities, in particular
to the semigroup proof of (6) from [Cordero-Erausquin and Ledoux 2012]. On the other hand, we will
see that a slightly stronger condition on the Banach space allows for different approaches, relying on
more intricate connections between the space and the semigroup, which will lead to the desired optimal
vector-valued L| — L, inequality. Recall first that a Banach space (E, || - | g) has martingale type s with
constant M € (0, 00) if for every n € N, every probability space (2, &, p) and every filtration {F;}?_, of
sub-o-algebras of F, every E-valued martingale {M; : Q@ — E}!_, adapted to {JF;}}_, satisfies

n
IV = Moy, iy < M* Y AIMG = Mt - (10)
i=1
Martingale type, which is a strengthening of Rademacher type, was introduced by Pisier [1975], who
proved the fundamental fact that for every s € (1, 2], a Banach space E has martingale type s if and only
if E admits an equivalent s-uniformly smooth norm (see [Pisier 1975; 2016] for further information on
these important notions).

Theorem 2 (vector-valued influence inequality for spaces with martingale type 2). Let (E, || - ||g) be a
Banach space with martingale type 2. Then there exists C = C(E) € (0, 00) such that for every n € N,
every function f : C, — E satisfies

1 o Pl <€ 190 Ve
O Ha(on ) = 1+10g(13; £ 1l Loy /19 f 1 Ly (0 )

i=1
Theorem 2 establishes the optimal vector-valued influence inequality for spaces of martingale type 2.

(11)

We will present two proofs of Theorem 2. The first one uses a clever stochastic process on the cube
which was recently constructed by Eldan and Gross [2022], while the second relies on Xu’s vector-valued
Littlewood—Paley—Stein inequalities for superreflexive targets; see [Xu 2020]. There exist examples
of exotic Banach spaces [James 1978; Pisier and Xu 1987] which have Rademacher type 2 yet fail to
have martingale type 2, thus Theorem 2 does not exhaust the list of potential target spaces satisfying (7).
Nevertheless, a combination of classical results of Maurey [1974], Pisier [1975] and Figiel [1976] imply
that every Banach lattice of Rademacher type 2 has martingale type 2.

The influence inequalities of Theorems 1 and 2 have analogues for spaces of Rademacher and martingale
type s which will be presented in Section 9.1 for the sake of simplicity of exposition.
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1.2. Ly — L inequalities. For a function f : €, — C, denote by

n 1/2
(Z(a,-f)z)
i=1

the L ,-norm of the gradient of f. It has already been pointed out that Talagrand’s influence inequality (6)

def

IVAlL, @) = , forall pell,o0), (12)

Ly(on)

is a refinement of the discrete Poincaré inequality (3). It is therefore worth investigating whether similar
strengthenings of the L, discrete Poincaré inequality

If —Eo, fllL, ) < CpllV fliL, @ (13)

hold true for other values of p. The fact that for every p € [1, o0) there exists a constant C), € (0, 00)
such that (13) holds true for every n € N and f : €, — C was established by Talagrand [1993].

In the vector-valued setting which is of interest here, the most common substitute of (12) for the norm
of the gradient of a function f : €, — E, where (E, | - ||g) is a Banach space, is

n P 1/p n
def
||Vf||Lp<c,,;E>é(/ > sioif dGn(S)) =(/ > i f(e)
en i=1 L,,(O‘,,;E) enxen

i=1
forall p €[1, co). Observe that when E =C, for every p €[1, 0c0), we have IVSlL, .0 =p IVFIL, o

P 1/p
doz, (e, 8)) ,
E

by Khintchine’s inequality [1923]. With this definition, the vector-valued extension

If —Eo, SN, 008y < CoIV fllL,(00:E) (14)

of (13) is called Pisier’s inequality, since Pisier [1986] established the validity of (14) for every Banach
space E and p €[1, oo) with C},(n) =2elogn. Understanding for which Banach spaces E and p € [1, c0)
the constant C,(n) in Pisier’s inequality could be replaced by a constant C,(E), independent of the
dimension n, was a long-standing open problem settled in [Ivanisvili et al. 2020]. We will recall in (97)
the definition of Rademacher cotype; let us simply say here that a Banach space E has finite cotype if E
does not isomorphically contain the family {¢7}°° ; with uniformly bounded distortion; see [Maurey and
Pisier 1976; Pisier 2016]. In [Ivanisvili et al. 2020], the authors proved that a Banach space E with finite

cotype satisfies (14) with C,(n) replaced by a universal constant C,(E), thus complementing a result of

Talagrand [1993] who proved that if a space does not have finite cotype, then C,(n) <, logn.

Theorem 3 (vector-valued L| — L, inequality for spaces of finite cotype). Let (E, || - ||g) be a Banach

space with finite Rademacher cotype and p € (1, 00). Then there exist C,, = C,(E) € (0, 00) and

xp=o,(E) € (0, %] such that for every n € N, every function f : C, — E satisfies
”Vf”Lp(O'n;E)

P1410g% (1Y fllLy 05/ IV F 1)

The proof of Theorem 3 builds upon the technique of [Ivanisvili et al. 2020]. A stronger inequality

(15)

I f —Eo, fllL,(on:E) <C

for functions on the Gauss space will be presented in Theorem 27. This approach seems insufficient to
yield the optimal «, = % exponent for £ = C and all p > 1, yet we derive the following result using
Lust-Piquard’s Riesz transform inequalities [Ben Efraim and Lust-Piquard 2008; Lust-Piquard 1998].
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Theorem 4 (scalar-valued L| — L, inequality). For every p € (1, 00), there exists C,, € (0, 00) such that
for every n € N, every function f : €, — C satisfies

<c IVFIlL, .
) X .
P14 /Tog(IV Lo /TV F L1 ()

1.3. Negative powers of the Laplacian. Let (2, 1) be a finite measure space, (E, || - ||[g) be a Banach

If —Eo, fllL, (o (16)

space and p € [1,00]. If T : L ,() — L, (W) is a bounded linear operator, then, by abuse of notation, we
will also denote by T its natural E-valued extension

T=TQ®Idg : Ly(w; E) > L,(w; E).

The discrete derivatives (2) on the Hamming cube C, satisfy 81.2 = 0; forevery i € {1, ..., n} and thus
the hypercube Laplacian is defined as A &ef > ', 9;. Note that for g and & on €, with values in C and E,
respectively, we have

Eo,[g 0ih] =L, [(0;g)h] = L5, [(0;8)(9;h)], forall i e{1,...,n}. a7

The formula is also true if g has values in the dual £* and the product is the duality bracket. The
operator A is the (positive) infinitesimal generator of the discrete heat semigroup {P;},>0 on C,, that is,
P, =e'2; see, e.g., [O’Donnell 2014]. Let us mention that functional calculus involving A can be easily
expressed using the Walsh basis. This is the case for all Fourier multipliers appearing below which are
defined by formula (106).

All available proofs of Talagrand’s inequality (6) make crucial use of the hypercontractivity of { P;};>0
(first proven by Bonami [1970]) along with some version of “orthogonality” [Talagrand 1994] or semigroup
identities [Benjamini et al. 2003; Cordero-Erausquin and Ledoux 2012] specific to the scalar case. In
particular, Talagrand [1994] used Parseval’s identity for the Walsh basis to express the variance of a
function f : C, — C as

n
Varg, () =Y _I1A™20 £117 6 (18)
i=1

and thus reduced the problem to obtaining effective estimates for || A~1/2A|| Ls(a,)- One tool which allows
us to circumvent algebraic representations such as (18) (see the proof of Theorem 4 below) are one-sided
Riesz transform inequalities, which can combined with certain new vector-valued estimates on negative
powers of the generator of the semigroup {P;};>0.

Let o > 0. We say that a Banach space E has nontrivial Rademacher type if £ has Rademacher
type s for some s € (1, 2]. It has been proven by Naor and Schechtman [2002] that if a Banach space

(E, || - lg) has nontrivial Rademacher type, then for every p € (1, 00) and « € (0, 00), there exists
K,(0) = Kp(a, E) € (0, 00) such that for every n e N and f : C, — E, we have
AT FllL, 00 E) < Kp(ON fllL,(0,:E)- (19)

Conversely, if (19) holds true for some p and «, then E has nontrivial Rademacher type. The proof of
Theorem 4 relies on the following strengthening of Naor and Schechtman’s inequality (19).
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Theorem 5. Let (E, || ||g) be a Banach space of nontrivial Rademacher type. Then, for every p € (1, 00)
and x € (0, 00), there exists K ,(x) = K ,(«, E) € (0, 00) such that for everyn e Nand [ : C, — E, we

have
I 1L, (o E)

L+10g*(1 f 202y / I F 1Ly 00 E))

IATfllL, 0 E) < Kp() (20)

We note in passing that when E =C, « = % and p =2, Theorem 5 had been proven in [Talagrand
1994, Proposition 2.3]. However, Talagrand’s argument heavily uses orthogonality via Parseval’s identity
for the Walsh basis and is unlikely to work in the vector-valued setting which is of interest here.

1.4. Vector-valued multipliers and inequalities involving Orlicz norms. In his original work, Talagrand
[1994] observed that (6) admits a strengthening in terms of Orlicz norms; see [Rao and Ren 1991]. Recall
that if 1 : [0, c0) — [0, 00) is a Young function, i.e., a convex function satisfying

im Y Z0 and tim P — o 1)
x—0 X X—> 00 X
and (E, || - |g) is a Banach space, then the 1{-Orlicz norm of a function f : €, — E is given by
def .
I £l (onE) = lnf{t 20 :/ YAl f @) lEe/t)doy(e) < 1}. (22)
Ca
It is evident that for {(z) = 77, we have || - [, (0,:E) = | - |, (0,: E)- More generally, for p € (1, 00) and
r € R we will denote by || - ||, (0g L) (,; E) the Orlicz norm corresponding to a Young function ), , with

P, (x) = x?log" (e 4 x) for x large enough (to ensure convexity of 1, , when r < 0).
In [Talagrand 1994, Theorem 1.6], the author showed that (6) can be strengthened as follows. There
exists a universal constant C € (0, co) such that for every n € N, every function f : €, — C satisfies

n
2 2
1f = Eop f 1 sy S C D0 FI17 0g 1)1 (o) (23)
i=1

It is in fact true (see [Talagrand 1994, Lemma 2.5] or Lemma 17 below) that (23) formally implies (6). In
this direction we can prove the following strengthening of Theorem 1.

Theorem 6. Let (E, || - ||g) be a Banach space with Rademacher type 2. Then there exists C = C(E) €
(0, 00) such that for every € € (0, 1) and n € N, every function f : C, — E satisfies

n
2 C 2
1 = Eo, 1 soim) < 5 D N0 ST 105 114401 (24)
i=1

Furthermore, the proofs of Theorem 2 in fact yield the following improvement of (11), which extends
(23) to spaces of martingale type 2.

Theorem 7. Let (E, || - |g) be a Banach space with martingale type 2. Then there exists C = C(E) €
(0, 00) such that for every n € N, every function f : C, — E satisfies

n
2 2
1f = Eo, 1 sonm) S C DN FI17 0 1)1 (0: ) (25)
i=1
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We now turn to Orlicz space strengthenings of Theorem 5. The scalar-valued analogue of this problem
had first been studied by Feissner [1975] and was later completely settled by Bakry and Meyer [1982a;
1982b], who showed the following. For every p € (1, c0) and o € (0, 00) there exists K, () € (0, 00)
such that for every n e Nand f: C, — C,

1A FlIL, ) < Kp(@O flIL,t0g L)% (0,)- (26)

In [Bakry and Meyer 1982a; 1982b], inequality (26) is stated and proven for the generator of the Ornstein—
Uhlenbeck semigroup on Gauss space, yet straightforward modifications of the proof show that (26)
holds for the generator of a general hypercontractive semigroup. While proving (26) with the Orlicz
norm on the right-hand side replaced by L ,(log L)™' (0,) for r < p« is fairly simple (see [Bakry and
Meyer 1982a, Théoreme 5]), obtaining the result with the optimal Orlicz space L ,(log L)™"%(0,) is
more delicate. In [Bakry and Meyer 1982b, Théoreme 6] this is achieved via a complex interpolation
scheme relying on Littlewood—Paley—Stein theory [Stein 1970] (in the form of bounds for the imaginary
Riesz potentials A’/, where ¢ € R). Even though such tools are generally not available for functions with
values in a general Banach space of nontrivial type (see, e.g., [Guerre-Delabriere 1991; Hytonen 2007;
Xu 1998]), we prove the following theorem.

Theorem 8 (vector-valued Bakry—Meyer inequality). Let (E, || - ||[g) be a Banach space of nontrivial
Rademacher type. Then, for every p € (1, 00) and o € (0, 00), there exists K ,(x) = K , (e, E) € (0, 00)
such that for everyn e Nand f : C, — E, we have

IA™ fllL, 00 E) < Kp(O N fllL,(0g L)-ro(0,: E)- (27)

It will be shown in Lemma 17 below that Theorem 8 is indeed a strengthening of Theorem 5. In view of
the result of [Naor and Schechtman 2002], it is evident that the assumption that the target space E has non-
trivial type is both necessary and sufficient in Theorem 8. While the ingredients used in the proof of [Bakry
and Meyer 1982b, Théoréme 6] cannot be applied in the vector-valued setting of Theorem 8, (27) will be
proven as a consequence of the scalar inequality (26) using the following vector-valued multiplier theorem.

Theorem 9. Let (E, || - ||g) be a Banach space of nontrivial Rademacher type and consider a holomorphic
function h : D, — C where D, = {z € C: |z| < r}, where r € (0, 00). Then, for every x € (0, 00) and
p € (1, 00), there exists a constant Cp (o, p) = Cp(x, p, E) € (0, 00) such that for every n € N, every
function f : C, — E satisfies

I1R(A™) fllL, 00 E) < Cr(e, P FIIL, 0, E)- (28)

When E =C, Theorem 9 is a classical result of Meyer [1984, Theoréme 3]. The vector-valued extension
presented here crucially relies on the bounds on the action of negative powers of A on vector-valued tail
spaces obtained by Mendel and Naor [2014].

1.5. Talagrand metric spaces. The vector-valued discrete Poincaré inequality (5) is intimately connected
to a metric version of Rademacher type, called Enflo type; see [Enflo 1978; Naor and Schechtman
2002]. In view of this connection, we introduce the following metric invariant, inspired by Talagrand’s
inequality (23).
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Definition 10 (Talagrand type). Let 1 : [0, co) — [0, co) be a Young function and p € (0, co). We say
that a metric space (171, dnp) has Talagrand type (p, ) with constant T € (0, 0o) if for every n € N, every
function f : €, — 1M1 satisfies

/@ A ©), FO) 6.8 < Y IS (29)
nx n i=1

where 0; f : €, — R, is given by
0, f(e) = %dm(f(e), f(e1, ., 821, —€i, Eixl,---5 &), forall e €C,. (30)

It is clear that if (E, || - ||g) is a Banach space then ||9; f (¢)|| g coincides with 0; f (). It can be easily
seen that if a Banach space E has the property that for every n € N, every f : G, — E satisfies

n
1f = Eo, 17 ey ST D_MO SN o (31)
i=1

for some T, € (0, 00), then E also has Talagrand type (p, V). Indeed, applying (31) to the function
F:C, xC, — E given by F(e, d) = f(e) — f(8) which has E, F =0, we get

n
p _ p p p
fe M O=F @ dosne. &) = 1F~Fos, FIf, 0, < T2 2<uagiF||Lq,<(,2n;E)+||as,.F||Lw(%E))
n n i=

n
=210 ) 19: F17 o0 -

i=1

and thus E has Talagrand type (p, {) with constant T < 21/rt,. Hence, Theorems 6 and 7 can both be
translated as implications of Talagrand type from Rademacher and martingale type, respectively; see also
the discussion in Section 9. It is worth investigating whether natural examples of nonlinear metric spaces
(e.g., Alexandrov spaces of nonpositive or nonnegative curvature, transportation cost spaces and others)
have Talagrand type. In this direction, we prove the following Talagrand type inequality for functions
with values in Gromov hyperbolic groups. For p € [1, 00) and b € [0, 1], let P, 5 : [0, 00) — R be a
Young function with 1\, 5(x) = t? log~®(e + x) for x large enough.

Theorem 11. There exists T € (0, 00) such that for every € € (0, 1) the following holds. Every Gromov
hyperbolic group G equipped with the shortest path metric on the Cayley graph with respect to a finite
generating set S C G has Talagrand type (2,7, 1—.) with constant T/\/e.

The proof of Theorem 11 relies on a result of Ostrovskii [2014], according to which the Cayley graph
of every Gromov hyperbolic group admits a bi-Lipschitz embedding in an arbitrary nonsuperreflexive
Banach space, combined with a classical construction of James [1978].

We say that a Riemannian manifold has pinched negative curvature if its sectional curvature takes
values in the interval [—R, —r] for some r, R € (0, oo) with r < R. After the proof of Theorem 11 in
Section 7, we also prove the following result.
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Theorem 12. Let n € N and (M, g) be an n-dimensional complete, simply connected Riemannian manifold
with pinched negative curvature. Then, for every ¢ € (0, 1), (M, dw) has Talagrand type (2,7 1_.) with
constant t/+/€ where T depends only on n and the parameters r, R.

Theorems 11 and 12 describe two classes of nonpositively curved spaces which satisfy a Talagrand
type inequality that strengthens Enflo type 2. It remains an intriguing open problem to understand whether
every CAT(0) space has this property; see also Section 9.

1.6. Embeddings of nonlinear quotients of the cube and Talagrand type. Let (111, diy) and (11, dy) be
metric spaces. A function f : 711 — 11 has bi-Lipschitz distortion at most D > 1 if there exists s € (0, co)
such that

sdm(x, y) <dn(f(x), f(¥)) <sDdm(x,y), forall x,yell. (32)

We will denote by cj; (111) the infimal bi-Lipschitz distortion of a function f : 7711 — 11. When 11 = L ,(R),
we will abbreviate ¢y ) (171) as ¢, (117). Consider the hypercube C, endowed with the Hamming metric
p(e, 8) = |le — 8]l1. The geometric significance of Enflo type stems (partially) from the fact (see [Naor
and Schechtman 2002]) that if a metric space 771 has Enflo type p with constant 7' € (0, 00), then

em(Cy) =T 'n!71p, (33)

In this section, we will establish a more delicate bi-Lipschitz nonembeddability property which is a
consequence of the Talagrand type inequality (29).

Let R C €, x G, be an arbitrary equivalence relation and denote by €, /R the set of all equivalence
classes of R equipped with the quotient metric, which is given by

def .
pe,/x(le], [81) = min{p(y, 1)+ -+ p(, G}, forall [e], [8] € Cy/R; (34)
here the minimum is taken over all k > 1 and ny, ..., Mg, Ci, ..., ( € C, with 1y € [g], {, € [8] and
[Cj1=IMj4+1] forevery j € {l,..., k—1}. We shall now present an implication of Talagrand type on

embeddings of nonlinear quotients! of the cube which strengthens the corresponding bounds that one can
deduce from Enflo type. We will denote by 9;R the boundary of R in the direction i, that is

SR (e €Cpie, (e1,. )81ty —&irEitts-ren) ¢R), forall i efl,... n), (35)

and by a,(R) the quantity

def

1/p
ap(R) = (/@ . pe,/x([e], [8])7 doay (e, 5)> . (36)

IThe term “nonlinear” here is meant to emphasize the distinction between quotients of the hypercube with respect to an
arbitrary equivalence relation and quotients by linear codes; see [MacWilliams and Sloane 1977] and Remark 39. Recall that if
we identify C,, with [Fg, where [, is the field with two elements, a linear code is an F,-subspace C < €, and the corresponding
quotient is the [F-vector space [F’21 /C endowed with the quotient metric.
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Theorem 13. Fix p € (0, 00) and a Young function \ : [0, 00) — [0, 00). If a metric space (111, dimy) has
Talagrand type (p,\) with constant T € (0, 00), then, for every n € N and every equivalence relation
R C €, x C,, we have

2t 1a,(R)
(X0, 1 (o, (3 R)~Hy=p) /P

It is worth noting that in the setting of Theorem 13, if 771 has Talagrand type (p, t > t¥) with constant T

em(Cr/R) >

(37)

(a property which is very closely related to Enflo type p, see Remark 38), then

2t 1a,(R)
(Z?:l 0 (9; :R))l/p .

This estimate, which generalizes (33), is substantially weaker than (37) when 1\ (¢) < ¢? for large values

em(Cr/R) >

(38)

of ¢. In particular, this is the case for Banach spaces of Rademacher or martingale type p (see Theorems
40 and 41). It is also worth mentioning that, in view of Theorem 42 below, Theorem 13 provides nontrivial
distortion lower bounds even for bi-Lipschitz embeddings into L (1) spaces.
Theorem 13 is reminiscent of the celebrated theorem of Kahn, Kalai and Linial [Kahn et al. 1988],
which asserts that there exists a constant ¢ € (0, co) such that for every Boolean function f : G, — {0, 1},
clog clogn

2 n
max || 9; > —— Var =
ie{l,...,n} ” lf”LZ(Un) = n o, f

p(1—p), (39)

where p = [, f. Viewing f as a voting scheme, (39) asserts that if all influences | 9; f ||%2(Un) are small,
then f is necessarily an unfair system in the sense that its expectation is very close to either O or 1.
Inequality (37) puts forth a similar phenomenon in embedding theory: if all geometric influences c,,(3;R)
of the partition are small, then the quotient C,, /R is incompatible with the geometry of the target space 771.
Moreover, the quantitative improvement (37) of (38) is in direct analogy with the improvement that the
KKL inequality (39) offers to the weaker estimate

) 1
max N0 fllLy,) = 5, Vare, /.

which follows readily from the Poincaré inequality (3) for any function f : C,, — C.

Organization of the paper. In Section 2, we will present some elementary inequalities and properties
of Orlicz norms which we shall use in the sequel. Section 3 contains the proof of Theorems 1 and 6
and Section 4 contains two proofs of Theorems 2 and 7, one using stochastic calculus and one Fourier
analytic. In Section 5, we prove Theorems 3 and 4 and their analogue in Gauss space, and Theorem 27 by
a combination of semigroup methods and Riesz transforms. Section 6 contains the proof of Theorem 9
and the derivation of Theorems 5 and 8. In Section 7 we present the proof of Theorems 11 and 12 and in
Section 8 we present the proof of the nonembeddability result of Theorem 13. Finally, Section 9 contains
some concluding remarks and open problems.
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2. Some preliminary calculus lemmas

In this section, we present a few elementary facts related to Orlicz norms which we shall repeatedly use
in the sequel. While these results are central for our proofs, they are mostly technical and therefore can
be skipped on first reading. We gather them here in order to avoid digressions in the main part of the text.

Lemma 14. Let (E, || - ||g) be a Banach space and (2, ) a probability space. For every r € (1, 00),
v,n € (0,00) and ¢ € [0, 1), there exists A = A(r,y,n, &) € (0, 00) such that every h : Q — E satisfies

o0 dt
—‘r]t r
A ” ”Ll+(r e— YI(H E) 8 X A”h”Lr(lOgL)*l*s(u;E)' (40)

Proof. Since both sides only depend on the norm of 4, we can assume that £ = C and & > 0. Moreover,
without loss of generality 1 < 1 = y. Suppose, by homogeneity, that the right-hand side satisfies
171l , (og £)-1+¢(wy < 1, which implies that

hr
—du<l1
/Q log! (e +h) "
Fork > 1, let hy = h - Lipe-1 j<ory and ho = h - 1y;<yy, so that
o0

1 /
Y ———— | hdu<l. 41)
1— k
im0 kDT Jo

Moreover, observe that

o0 o0
e M|k} %< e Mh|; = || 117 &
0 Liygonet (W) ge 0 Liye—nye nt(H) g 0 Ly (H)( v)e’

where the inequality follows from the monotonicity of L, (i)-norms and the equivalence by the change of
variables v =14 (r — 1)e™ ™.
The right-hand side then satisfies

Y dy
/ " ”Lv“*)(r / (Z/ ) — V)
Yy
(r—v)k r
/(Zz /hkd“> r—v)

(2) 2r/ Z<k+l)r(l 8)/V2 (r— V)kr/V;/ th}l dv
1 (k+ D= Jg (r=v)*

r dv 1
=2r k 1 r(l—a)/vz—(r—v)kr/v /hrd
Z(fl( b r—v) k1= Jo "+ H

4D

< 2 maX / (k+ )r(l 8)/V2 (r V)kr/\/ d
(r—v)®
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where the second inequality follows from Jensen’s inequality for the convex function ¢ > ¢"/¥ with
weights (41). Now, by multiplying k by r, one can easily see that

" dv " dv
max f (k + 1)r(1—£)/v2—(r—v)kr/v =, . Max / kr(l—a)/ve—(r—v)k
k=0 | Jq (r—v)e k=0 |4y (r—v)¢

1
xrgmax/ k“*a)/"e*(l*”)k—du
© k=0 Ly (I—w)e |’

where the second equivalence follows by the change of variables # = v/r and a further change of variables
in k. For k > 0 and € € (0, 1), write

1 1-1/k 1
/ K (1=8)/u y—(—w)k du :/ K (1=8)/u ==k du +f K (1=8)/u ==k du
1r 1 1-1/k

(I —u)* /r (1 —u)® (1 —u)®
I (e) Ji(e)
and notice that
1
Ji(e) < k(l—s)/(l—l/k)/ du — 1 (1—e)k/(k=1)—(1—¢) =. 1.
1~k (I=uw)?®  1-—e¢

Moreover, if u < 1—1/k, then
1
(I —u)*

—&/u

< ks(l—l/u) <1,

which implies that
1-1/k 1 ot
Ik(g) </ kl/ue—(l—u)k du </ kl/ue—(l—u)k du def R;.
1/r 1/r
Finally, to bound R;, we integrate by parts and get

1 —(1—u)ky ! 1
R = f v <e u ) du=1—k e =1/rk | @/ kl/ue—(l—u)kd_bzt
1r k Ir u

2
<1 -k lem-lmk T 982 lzgkRk,

which, after rearranging, readily implies that R; <, 1 and the proof is complete. ([l

Using Holder’s inequality, we can easily deduce the following variant of Lemma 14 which we will
need to prove Theorems 29 and 30.

Lemma 15. Let (E, || - ||g) be a Banach space and (2, ) a probability space. For every r € (1, 00),
v,Mn € (0, 00) and € € [0, 1), there exists B = B(r,vy,1, ¢) € (0, 00) such that for every 0 € (0, 1), every
h : Q — E satisfies

- dr B
¢ ||h||L]+<,_1),w(u;E)t—g<W||h||L,(1ogL)—r<1—£>+9(u;E)- (42)
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Proof. Without loss of generality, we will again assume that E =C, h > 0 andn < 1 =v. As in the proof
of Lemma 14, a change of variables shows that

o0 dr o dr " dv
e M -z - -
/O PR /0 CMANL om0 75 = /1 Il =y @3
Fix 0 € (0, 1). By Holder’s inequality, we have

dv 1/r r dv r—=0/r
/ A IILV(u) (/ 17 ”LV(H)( —)lr- s)+e) (/1 W) ’

and since f1 1/(r — v)l_e/(’_l) dv =, 1/0, we deduce from Lemma 14 that

g v A
. ”h”Lv(u) (I" — 'V)e < oUr—1/r ”h||Lr(10gL)—r(1—s)+6(u)
for some A = A(r, ). Then the proof is complete by (43). ]
The following lemma will be used to prove Theorems 3 and 5.

Lemma 16. Let (E, || - ||g) be a Banach space and (2, W) a probability space. For every r € [1, 00),

v,mM € (0,00) and ¢ € [0, 1), there exists C = C(r,y,M, €) € (0, 00) such that every h : Q2 — E satisfies
* dr A1z, wE)

/ e TV||h||Ll+(,7l)fyt(u;E)—g < =2 = .

0 t L+log" * (Il L, &)/ 10l Ly )

Proof. Without loss of generality, we will again assume that E =C, h > 0 andn < 1 =v. As in the proof

(44)

of Lemma 14, a change of variables shows that

o dr o dt ! dv
/0 e ||h||Ll+(,,1)e_,(u)t—8 <f0 e ||h||L1H,,1)e_n,(u)t—8 Ar,n/l 171y v (45)
By Holder’s inequality, if 8(v) = (r —v)/(v(r — 1)) is such that (1 —8)/r +6/1 = 1/v, then

dv I ,de
[ W0 s < Wbl [0 g [ 05 (46)

where b = ||h||L1(u)/||h||Lr(u) € (0, 1]. Finally, if b < 1, notice that

/] 090 _ /] ootoza/n 0 _ 1 /log(]/b) P SR
_ — <,
o 0 Jy 0¢  log'*(1/b) Jo ut ™ log'~f(1/b)

and the conclusion follows from (45) and (46). O

The following lemma shows that the Orlicz norm statements of Theorems 6 and 7 indeed strengthen
Theorems 1 and 2 respectively. In the special case r =2 and s = 1, this has been proven in [Talagrand
1994, Lemma 2.5] and the general case treated here is similar.

Lemma 17. Let (E, || - ||g) be a Banach space and (2, W) a probability space. For every r € (1, 00) and
s € (0, 00), there exists D = D(r, s) € (0, 00) such that every function h : Q — E satisfies

2z, (wE)
1+log‘/’<||h||L wu/ Il g

121z, qog L) E) < 47)
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Proof. Without loss of generality, we will again assume that £ = C and 7 > 0. We will prove that

h" 1
> r > —(1+1og* . . .
/Q log’ (e + h) duz1 = &g, = Dr (I +log" (11|, ey /RN Ly s E)))

Let a € (0, co). We will distinguish two cases.

Case 1. Suppose that

D=

W’
[ a——
{h>=a)} IOg (6 +h)

Then,

r

f h"dp > log® (e 4+ a) n> 1log'(e+a). (48)
Q

——d
{h=a) log’ (e + h)
Case 2. Suppose that

—du < 3,
/{h%} log® (e + h) 2
so that

=

hr
R
{h<a)y lOg’ (e +h)

Notice that on {h < a}, we have h"/log*(e +h) < a"~'h, which implies that Al = 1/2a"~!. Hence,
setting b =log(ellhllL, /Al ), we get

b <log(2ed 'L, ) = (r — 1) loga +log (e[|, q)- (49)
Now choose a = (e||h||L,(u)/||h||Ll(u))1/’ so that b =rloga. In Case 1, (48) then implies that
RN (o = 31og* e+ (ellhllL, g /IallL,q) ") <rs (1+10g" (12llL, ey /1B Ly u: E))-
On the other hand, since b = r loga, in Case 2, (49) gives

I elhll,q -
Qo) Thllm ~

since x 2> 1 +log® x for every s, x € (0, 00). O

1707, 0 = rs (LF1og* (1Rl L, 5y /1P|y 1))

3. Influence inequalities under Rademacher type

In this section we shall present the proofs of Theorems 1 and 6 which rely on the novel approach introduced
in [Ivanisvili et al. 2020]. For ¢ € (0, 00), let £(t) = (&1(2), ..., &,(¢)) be a random vector on C,, whose
coordinates are independent and identically distributed with distribution given by

Plgi ) =1)=3(1+e™") and PED =—1)=3(1—e), (50)
fori € {1, ..., n}. Moreover, consider the normalized vector d(¢) = (81(¢), ..., 0,(t)) with

def & () —EE (1) _ &i(t)—e™!
A/ Var &; (1) —e-2

5i (1) (1)
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In the following statements, we will denote by ¢ a random vector independent of &(¢), uniformly distributed
on C,. We will need the following (straightforward) refinement of [Ivanisvili et al. 2020, Theorem 1.4].

Proposition 18. For every Banach space (E, || - ||g), p € [1,00), n € Nand f : C, - E, we have

<—
L,(0;E) eZt 1

where the expectation on the right-hand side is with respect to € and 5(t).

d

1/p
gP,f ) , forall t >0, (52)

Zzs (1)3; f (&)

Let us mention here that we will apply the previous proposition to P; f instead of f, and use the
semigroup property Py, f = P;(P; f). This is more easily done after reformulating (52) with A P; in place
of dP;/dt. So, keeping the notation of Proposition 18, we have that

1/p
APy fllL, (o, E) < f(e) ) , forall 7 >0. (53)

1
et —1 (
Proof of Proposition 18. The crucial observation of Ivanisvili, van Handel and Volberg is that one can
write, for x € C,,

3 1 .
g P 0 = ——==Ew0) [; &(r)aif(xa(r))], (54)
where x&(t) denotes the point (x1&(¢), .. ., x,&,(¢)). This formula can be proved by writing

Pif(x) =Ef (&) = Y wi(E) f(xE),

&eCy

where, for & € C,, w;(&) =27" ]_[le(l + e7'&;); then we note that, with some abuse of notation
(denoting 9, for the discrete derivative 0; for functions of the variable & € C,),

d e’ - —t
SWi(E) = Z] O, [(& — e M, (E)].
1=
Hence, using the integration by parts formula (17) together with the fact that 9¢,[ f (x&)] = 0; f (x &),

e o ®f(xE) = > 5i(t)8if(x£(t))],

— 1
/— Z Z = ——[Ea(z)|:
Sl £, Ver —1 i=1

and this concludes the proof of (54). Alternatively, it suffices to check the validity of formula (54) in the

0
gptf(x)

case of the scalar-valued Walsh basis w;(x) = ]—[jej xj, where J C {1, ..., n}, for which Pw;(x) =

)<’

eV, (x) and dw, (x) = Lies wy(x).
Therefore, using Jensen’s inequality and (54) we have

Lp(on; E) (

ad
—Phf

e —1
Jat

i=1
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We conclude by noting that the couple (£&(¢), &(¢)) has the same law as the couple (g, &(¢)). This can
be seen as a proxy of the rotational invariance of the Gaussian measure (compare with the proof of
Proposition 28 below). O

Theorems 1 and 6 are consequences of the following lemma.

Lemma 19. Let (E, || - ||g) be a Banach space with Rademacher type 2. Then there exists a constant
K = K(E) € (0, 00) such that for every ¢ € (0, 1) andn e N, every f : C, — E satisfies

n
1~ f B < X [ e PSRy & (55)
OnJ WLy(0w; E) = ¢ ~ Jo 1At Why(on;E) 46 °
=

té‘
Proof. We will apply Proposition 18 to P, f instead of f. We have that

=2
Ly(0y; E)

”f_[EO'nf”Lz(O',,;E) = Hf AP fdt / AP, fdt
0 0

53) 00 12
s [ s rof ) e
0 e —1

Suppose now that £ has Rademacher type 2 with constant 7. Then for ¢ € (0, 1), by (56) and the
Rademacher type condition for centered random variables [Ledoux and Talagrand 1991, Proposition 9.11],

o0
< 2/ I APy f Ly (0, E) At
La(on; E) 0

f(€) (56)

we have

1/2 dr
If = Eo, | Laoni) < / (Z 13: P £ 117 o, E>> Wit
e —

dr 1/2 o] dr 1/2
<4T(/ ZHasz”Lz(g,,E)(z, 1)) (/0 W), (57)

where in the second line we used the Cauchy—Schwarz inequality. Therefore, since

o dt 1 n
) WAE asa—>0,

we deduce that there exists a universal constant C € (0, co) with

||f [Eo_nf“LQ(O'n E) \

|3 Pif 17y @D

and the conclusion follows readily since e — 1 > te' for every ¢ > 0. O

Proof of Theorems 1 and 6. By Bonami’s hypercontractive inequalities [1970], since the semigroup
commutes with partial derivatives, we get that for every t > 0 andi € {1, ..., n},

19i Pr fll oo By = 1 P03 fll Lacons By S WO fllL a0 (003 E)- (58)
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Therefore, the conclusion of Theorem 6 follows by combining Lemma 19, (58) and Lemma 14. Moreover,
in view of Lemma 17, Theorem 6 readily implies (8). In order to prove (9), one can just apply (8)
for e < o(f)~ . O

Remark 20. It was pointed out to us by an anonymous referee that plugging in the standard application
of Holder’s inequality (46) along with hypercontractivity to bound the middle term of (57) cannot remove
the dependence on ¢ in inequality (8). Indeed, by hypercontractivity and Holder’s inequality, we have

00 n 1/2 /2 d
/ ( 10, P, f 112 ) / ( (1 uz)/(1+u2)b2u2/(1+u2)) u
1 . 9
A §_, L) | e S D a , T

where a; = ||9; f||L1(G E) and b; = ||9; f||L2(G £)- Suppose, for contradiction, that for every n > 1 and
every 0 < a; < b; wherei €{l,...,n}, we have

L on 12 n 12
/' ( agl—uz)/(1+u2)b;u2/(1+u2)> du (Z b; )
o \&— l V1I—u? 7\ 1 +log(bi/ai)

i=1

1/2 du
/(szexr)( ) a +x,)) — =31 (59)
1 —u?

where x; = log(b;/a;) > 0 and (}_;_, bx/(1 +log(bx/ax))) pi = bi/(1 +1log(b;/a;)). The parameters
n > 1, x; > 0 and the weights p; are all arbitrary, thus we conclude from (59) that for every positive
random variable X, the inequality

Equivalently, we have

/ ) (1+X)] o (60)
ex ——— <
p V1—u
holds true. To reach a contradiction, consider a discrete random variable X > 0 such that
Y VP{1+X e [2+, 21} = o0, 61)
k=0

and notice that

/\/ exp )(H—X)]m /\/E[exp( v(14+X))- (1+X)]f

1
%/ Zexp( 2ok P14 x e [2F, 2"“)}

NG

o0 o0
Z T2 1Y Cexp(=2 925 P14 X e [2F, 25
£=0 k=0

ZfZJP{1+Xe [2¢,2041)} = 0o

where in the last inequality we bounded the inner sum by the k = £ term. This contradicts (60).
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Remark 21. A combination of Proposition 18 and Lemma 16 implies a different Talagrand type strength-
ening of the vector-valued discrete Poincaré inequality (5) for spaces of Rademacher type 2, which is
weaker than (7); see also [Chatterjee 2014, Theorem 5.4] for a similar scalar-valued inequality. For a
function f : €, — E, we will use the notation D f : €, — E" for the gradient vector

def

Df =@1f,...,0.f).

Then, the first inequality in (57) can be rewritten as

00 n ) 1/2 dr 00 dz
_ o < . = _ o
”f EG,,flle(UnsE) NE/(; (i:1 ”at Ptf”Lz(o‘n;E)) m ‘/(; ”P[Df”LZ(O-”’EZ(E))m'
Now, by the hypercontractivity of {P;};>9, we have

1P D fllLyonenen <UD L, o o6z E)-

Therefore, combining the last two inequalities, we get

[ < o D e _ * in D dr
I f —Eo, fllLoon:E) SE ; | f”LHe,z,(crn;Z;(E))ﬁN o | f||Ll+€,2t(an;eg(E))$,

and Lemma 16 then implies that

1D fllLy(onenE)
1+ /10g(1D Loz en /1D FliL o ceny)

The argument above shows that spaces of Rademacher type 2 satisfy (62) and the reverse implication

| f —Eo, fllLoo,:E) SE (62)

is clear by choosing a function of the form f(¢) = Z:’:l g;x;. When E = C, this coincides with (16)
where p = 2; see also Remark 32 below for comparison with (6).

4. Influence inequalities under martingale type

In this section, we shall present two proofs of Theorems 2 and 7, one probabilistic and one Fourier
analytic. As a warmup, we present a simple proof of Talagrand’s inequality in Gauss space for functions
with values in a space of martingale type 2 using a classical stochastic representation for the variance. The
scalar-valued case of this inequality was shown in [Cordero-Erausquin and Ledoux 2012] via semigroup
methods which do not seem to be adaptable to the case of vector-valued functions (see Section 4.3 for a
harmonic analytic variant). We will denote by vy,, the standard Gaussian measure on R”, i.e., the measure
dy,(x) = exp(—||x[13/2)/(2m)"/? dx, where || - ||> denotes the usual Euclidean norm on R”.

4.1. A simple stochastic proof in Gauss space. We will denote by {U,},>¢ the Ornstein—Uhlenbeck
semigroup on R”, whose action on an integrable function f : R" — E, where (E, || - ||g) is a Banach
space, is given by the Mehler formula

U f(x)= fle'x++v1—e2y)dy,(y), forall t>0 and x € R". (63)
[Rn
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Let {X,};>0 be an Ornstein—Uhlenbeck process, i.e., a stochastic process of the form X, = e™'Xo +
e ' B,u_,, where {B;};>0 is a standard Brownian motion and X is a standard Gaussian random vector,
independent of {B;};>0. We will use the following well-known consequence of the Clark—Ocone formula;
see [Capitaine et al. 1997] for a proof and further applications in functional inequalities.

Lemma 22. Let (E, || - ||g) be a Banach space. For every smooth function f : R" — E, we have

f(Xs) = Us f(Xo) = /S V(Us— f)(X;)-dB;, forall s >0. (64)
0

We will also need the following one-sided version of the Itd isometry for 2-smooth spaces, which is
essentially due to Dettweiler [1991]. We include the crux of the (simple) proof for completeness.

Proposition 23. Let (E, || - ||g) be a Banach space of martingale type 2. Then there exists M € (0, 00)
such that for every n € N, if {B,},>0 is a standard Brownian motion on R" and {Y;};>0 is an E"-valued
square integrable stochastic process adapted to the filtration {J;};>0 of {B:}i>0, then

00 2 00
/ Y,-dB,| < MZ/ E
0 E 0 i—

n
E > GWiY (i)
i=1
where G = (G(1), ..., G(n)) is a standard Gaussian random vector on R", independent of {JF;};>0.

2
de, (65)
E

Proof. We shall assume that {Y;};>0 is a simple process of the form

N
()= o () L. forallie{l, ... n},
k=1

where 0 =1 <1, <--- <ty41 and each «; (i) is an JF; -measurable random variable. The general case
will follow by standard approximation arguments. By definition,

00 N n
/ Yt 'dBt = Z Z XKpy (i) : (Bfk+1 (i) - Bfk (i))

0 k=1 i=1

and {Z?=1 &y (1) (B, (i) — By, (i ))}iv:] is a martingale difference sequence. Therefore, if M is the
martingale type 2 constant of E, then

00 N
/ Y,-dB,| < M? Z E
0 k=1

Now, for a fixed k, (B, (i) — By (i))!_, conditioned on J; is equidistributed to a Gaussian random

2

n

> o, (i) - (By,, (i) — By (i)

i
i=1

2
(66)
E E

vector with covariance matrix (fy4+; — #) - Id,. Therefore,

e|

n 2 2
> o) By, () — By | fﬂk} = (k41 — rk>[E[ | &zk], (67
i=1 E E

> Gl (i)
i=1
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where G = (G(1), ..., G(n)) is a standard Gaussian random vector, independent of {J;},>¢. Hence, after

2 00 n
= M2/ E[ D G@Yi()
E 0 i=1

taking expectation in (67) and summing over k, (66) becomes

oo
/ Y;-dB;
0

We are now well equipped to prove the following result.

2 N

E <MY (tigr — 1)E dt. O
E k=1

2
E

Y Gli)oy (i)
i=1

Theorem 24. Let (E, || - ||g) be a Banach space with martingale type 2. Then there exists C = C(E) €
(0, 00) such that for every n € N, every smooth function f : R" — E satisfies

n
2 2
1 = By Loy < € 2100 F 08 1y 16y ©%)
i=1

Proof. If E has martingale type 2 with constant M, then Lemma 22 and Proposition 23 imply that

s 2
ELNl f(Xs) — Us f (X0l | Xol < MZ/O [E[ ) Xo} dr, forall s > 0.
E

n
> G Us— f(X0)
i=1
Thus, applying the Rademacher type 2 condition for Gaussian variables, we deduce that

2
0iUs—; f(Xy) ‘ Xo] df, forall s >0, (69)
E

E[ll £ (Xs) = Us f (Xo) 1% | Xol < Msz/O > [EH
i=1

where T is the Rademacher type 2 constant of E. Now, integrating (69) with respect to the standard
Gaussian random vector X and using the stationarity of the Ornstein—Uhlenbeck process {X};>¢ along
with Nelson’s hypercontractive inequalities [1966; 1973], we derive, for all s > 0,

n s
EllLf(Xs) = Us f (Xo)I7 < MPT? /0 10;Us— f 117 5y, ) Gt
i=1

n s n s
a2 —2(s—1) ) 272 —2t19. £112
= MT 21:/0 e 1Us—9; £ 117y, ) 48 < MPT 2/0 e NI, iy At (70)
i= i=

where the equality follows from the standard commutation relation 9; Uy, f = e~“~?U,_,9; f. Since for
every i € {1, ..., n} the correlation EX((i) X;(i) equals e~*, taking s — oo in (70) we get

o0
2 22 —2t 2
”f - [Ean”Lz(Yn;E) < M T /O‘ ¢ ||f”Ll+e72t(‘Yn;E) dt’

and the conclusion follows by Lemma 14. O

4.2. A proof of Theorems 2 and 7 via the Eldan—Gross process. Eldan and Gross [2022] constructed a
clever stochastic process on the cube which resembles the behavior of Brownian motion on R” and used
it to prove several important inequalities relating the variance and influences of Boolean functions. We
shall briefly describe their construction.
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Let {B;};>0 = {(B:(1), ..., B;(n))};>0 be a standard Brownian motion on R". For every i € {1, ..., n}
and ¢t > 0, consider the stopping time T, (i) given by

7.G) Einf{s >0 |B,(i)| > 1},

and then let X, (i) def B+, iy (i). Then the jump process {X,};>0 & {(X:(1), ..., X;(n))};>0 satisfies the

following properties (see [Eldan and Gross 2022, Section 3] for detailed proofs):
(1) Foreveryt >20andi €{l,...,n}, |X,(i)| =t almost surely, and in fact X; ~ Unif{—¢, t}".
(2) The process {X;};>0 is a martingale.

(3) For every coordinate i € {1, ..., n}, the jump probabilities of {X,(i)};>o are

P{sign X;4, (i) # sign X, (i)} = forall #,h > 0. (71)

2t +h)’

Proof of Theorems 2 and 7. Fix a function f : G, — E and recall (see, e.g., [O’Donnell 2014]) that there
exists a unique multilinear polynomial on R" which coincides with f on C,, i.e., we can write

fey=">" f][]e. forall eec,, (72)

AC{L,...,n} i€A

for some coefficients f (A) € E. By abuse of notation, we will also denote by f that unique multilinear
extension on R". Since f is a multilinear polynomial and {X;};>0 is a martingale with independent
coordinates, it follows that the process { f (X;)};>o is itself a martingale.

Fix some large N eNandfork € {0, 1, ..., N},letty =k/N and My = f (X, ). Since E has martingale
type 2, there exists M = M(E) € (0, oo) such that

N
If — o, £ 2,0, 1) = EIMn — Mol < M* D E| My — M |17 (73)
k=1
Now, for a fixed k € {1, ..., N}, since My — My_1 = f(X;) — f(X,_,), Taylor’s formula gives
n 8f
M=M= (X, (i) = Xy, (D)) - o Kn) + R, (74)

i=1
where df/dx; are the usual partial derivatives of f on R” and the remainder Ry (f) satisfies

2 f

0x;0x;

n

1
IR(HIlE < 5 'Zl
1,j=

| X5 () = Xy, (D] 1 X5, () = Xoo oy DI (75)
Loo([—=1,11;E)

However, since f is a multilinear polynomial, all second derivatives of the form 32f/ ax} vanish and (75)
implies that

IRe(H)le < K(f)- Z | X (0) — Xop (D] 1 X, () — Xy, (DI, (76)
i, j=1
i#j
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for some K (f) € (0, 00), so that

n
ElR«(HIE <n*K ()7 Y EIXy () = Xy, D EIXy, () = Xy, (DI (77)
i,j=1
i#]
The fact that only i # j enters the sum will be crucial below to ensure that the error tends to zero as
N — +o0 after summing over k. Now, by (71), we have

2k—1 : -1: 1
. . . : —=5— with probability 5,
sign(X,, () (X, ()= X, D=1 ¥ Yy a6
~  With probability =5—,

so the conditional second moment of the increments is

_ 2%—1Y 2k—11 2k—1
ELIX 0 () = Xo D | Xy (D] = oA G R A (78)
By the tower property of conditional expectation, the estimate (77) can finally be written as
K2 n*K (f)?
Bl Re () S ——7 (79)
and thus (74) implies that
n 2 2.4 2
. af k“n* K (f)
E| My — Myl SE| D (X () — X (D)5 (sz l) i (80)

i=1

Since {X,};>0 is a martingale, the sequence (X, (i) — X;,_, (i))7_, is a sequence of independent entered
random variables, when conditioned on {X},<;,_,. Therefore, applying the Rademacher type condition
for centered random variables [Ledoux and Talagrand 1991, Proposition 9.11] and (78), we deduce that

[E[ 3t o

(X Th— 1)
where T is the type 2 constant of E. By the tower property of conditional expectation, (80) combined
with (81) gives

n

kT?

(th(i) th |(l)) W

i=1

\ {Xs}sgtk_l} S G

kT2 | of 2 KK (f)?
R H X))+ (82)
i=1
Now, summing over k € {1, ..., N} and using (73), we get
of 2 ntK(f)PM?
I1f = Eo, f17 10,0 NMZTZZ Z—[EH T (Xp 1) — N (83)
i=1
which as N — oo becomes
2 22 < ! af ?

If —Eo, fII} 6 S MPT Z/ tE )| de. (84)
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Since X, is uniformly distributed on {—¢, ¢}", the random variable df/0x;(X;) satisfies

af
Al-1
—(X» = Z f@ I xG ~ > M7 F) I &= Pogamn— T @ (89

..... n} jeA\{i} AC{1,...,n} JjeA\{i}

zeA icA

where ~ denotes equality in distribution, ¢ is uniformly distributed on €, and the last equality follows,
e.g., by [O’Donnell 2014, Proposition 2.47]. Therefore, by (85) and the change of variables u =log(1/¢),
we can rewrite (84) as

1 = oS e SIPT2Y [

i=1 70

du. 86
ax, u (86)

Ly(on;E)

In the scalar-valued case, formula (84) is then an equality with M>7T? = 1 and appears in [Eldan and
Gross 2022]. However, in this case, its equivalent form (86) can also be proved by elementary semigroup
arguments as in [Cordero-Erausquin and Ledoux 2012] which we can follow to conclude the proof. Using
hypercontractivity [Bonami 1970] and (86), we get

n 00
2 22 _
1f = Ea FI2, 0y S MPT Z/O
i=1

The conclusions of Theorems 2 and 7 now follow from (86) combined with Lemmas 14 and 17 since for
every i € {1,...,n}, we have df/dx;(e) = ¢;0; f (¢) for every ¢ € C,,. O

2

3)(1‘

du.
L1+e—2u (on: E)

4.3. A proof of Theorems 2 and 7 by Littlewood—Paley-Stein theory. We shall now present a second
more analytic proof of Theorems 2 and 7. The main tool for this proof is a deep vector-valued Littlewood—
Paley—Stein inequality (see [Stein 1970]) due to Xu [2020], which is the culmination of the series of
works [Xu 1998; Martinez et al. 2006] (see also [Hytonen 2007] for some similar inequalities for UMD
targets). We will need the following statement which is a special case of [Xu 2020, Theorem 2].

Theorem 25 (Xu). Let (E, || - ||g) be a Banach space of martingale type 2. Then there exists a constant
C = C(E) € (0, 00) such that for a symmetric diffusion semigroup {1;},~0 on a probability space (2, 1),
every function f : Q2 — E satisfies

o dt
If = Euf 17,05 < C2 /O 10T, F L sy (87)

Second proof of Theorems 2 and 7. Since E has martingale type 2, there exists T € (0, 0o) such that E also
has Rademacher type 2 with constant 7. Then, applying Proposition 18 to P; f and using the Rademacher
type condition for centered random variables [Ledoux and Talagrand 1991, Proposition 9.11], we deduce
that

4 2 n
<62t_1 > N8 P17 y0m).  forall £20. (88)
i=1

26 ()3 P, f (£)

”APztf”Lz((yn )\ 2,
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Plugging (88) into (87) for {7;};>0 = { P:};>0 and doing a change of variables, we get

n
1 = Eo F oy SACE [ 1tAPYFIgimy o <8CPT? [ 2 S 0Py
OnJ WLa(on E) S 0 2 W Lo (o ) S o ed—1 15t Ly (00 E)
i=1

n )
< SCZTZZ/ e119; Py f 1176, ) - (89)
i=170

As before, the conclusion now follows from hypercontractivity [Bonami 1970] along with Lemmas 14
and 17. ]

Remark 26. A careful inspection of the proof of [Xu 1998, Theorem 3.1] shows that if we denote
by X,(E) the least constant C in Xu’s inequality (87), then X,(E) 2 M»(E), where M,(E) is the
martingale type 2 constant of E. On the other hand, in [Xu 2020] it is shown that

X2(E) Ssup 110: Tyl Ly(w: Ey— Lo (w; EY M2 (E), (90)

>0

and

Sup 128; Tell Lo (s By~ Lo s By < 9

>0
is proven as a consequence of the uniform convexity of E*. Specifically for the case of the heat semigroup
{P,};>0 on C,, a different proof of this statement which only relies on Pisier’s K-convexity theorem
[1982] is presented in [Eskenazis and Ivanisvili 2020, Lemma 37]. In the particular case of E ={,, where
p = 2, an optimization of the argument of that result using the recent proof of Weissler’s conjecture on
the domain of contractivity of the complex heat flow by Ivanisvili and Nazarov [2022] reveals that

sup ||IAP[||L2(gn;gp)_>L2(gn;gp) S \/_, for all n € N. (91)
>0

Therefore, since the Rademacher and martingale type 2 constants of £, are both of the order of ,/p, the
probabilistic proof of Theorem 2 presented in Section 4.2 shows that for every n € N, every function
f:C,— £,, where p > 2, satisfies

2
||aif||L2(Gn§£la)
1+10g(110: £l Lo (0,0 /19i F I L1 0n16,))

n
2 2
1f = Eo f o) S P2
i=1

whereas the proof via Xu’s inequality (87) implies a weaker O ( p>) bound because of the current best
known bounds (90) and (91). We refer to [Xu 2021; 2022] for recent updates on the optimal order of the
constant X,(E).

5. Vector-valued L; — L, inequalities

In this section, we will prove Theorems 3 and 4. We start by presenting a joint strengthening of the two
results for functions from the Gauss space instead of the discrete hypercube.
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5.1. A stronger theorem in Gauss space. For a smooth function f : R" — E, where (E, | - ||g) is a
Banach space, and p € [1, 0o), we will use the shorthand notation

def n b4 1/p
||Vf||Lp<y,,;E)=</ > vidif dvn(y)) :
Relli=1

Ly(yniE)
In [Pisier 1986, Corollary 2.4], the author presented an argument of Maurey showing that for every

Banach space (E, || - ||g), p € [1,00) and n € N, every smooth function f : R" — E satisfies

s
”f - |E‘Ynf||LI’(‘Yn;E) < EHVf”LP(‘Y";E)' (92)

In this section, we will prove the following Talagrand type strengthening of (92).

Theorem 27. For every p € (1, 00), there exists C), € (0, 00) such that the following holds. For every
Banach space (E, || - ||[g) and n € N, every smooth function f : R" — E satisfies

<C ”Vf”Lp(yn;E)
JE) X .
"1+ J1og(IV fTL, 00/ IV FlIL (i E))

We will denote by £ the (negative) generator of the Ornstein—Uhlenbeck semigroup {U;};>0, whose

||f - [E‘Ynf”Lp('Yn

(93)

action on a smooth function f : R" — E is given by

LEx)=Af(x) =) xdf(x), forall xeR",

i=1
We will need the following (classical) Gaussian analogue of Proposition 18.

Proposition 28. Let (E, || - ||g) be a Banach space and p € [1, 00). Then for every n € N, every smooth
function f :R" — E satisfies

’ 0

ot
Proof. Here we can follow Maurey’s trick [Pisier 1986], setting

U;f

1
S 75—V flle,quE), forall t =0. (94)
L,(yw:E) et —1

X,=e 'X+V1—e2Y

and

9
Yi=—VI—e X 4o 'Y = — 12X,

for given independent standard Gaussian vectors X, Y € R". Then, we have

aU X—a[E X)) = ! [Eia XY, @
Etf( )—ng(t—ﬁYiZI i [ (XY, (@),

and we conclude the proof using Jensen’s inequality together with the fact that (X, ¥;) has the same
distribution as (X, Y) for every t > 0. [l
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Proof of Theorem 27. Arguing as in (56) and using (94) for U, f instead of f, we can write

o 94) o0 dr
If =&y, fllL, 06 < 2/0 LU fllL, o) dt < 2/0 ||VUtf||Lp(yn;E)ﬁ
o
—t —t
= 2/0 NU:V flIL, (va: E)\/i / N1U:V flIL,(va: E)\/— (95)

Now, by Nelson’s hypercontractive inequalities [1966; 1973] and Kahane’s inequality [1964] for Gaussian
variables, we have

WU Flle ) = ( /
<(
R

and the conclusion follows from (95), (96) and Lemma 16. O

ZyzUtaf

1/p
dvn(y)>

1/p
dYn()’)) Sp ”vf”LH_(I)_])(,—ZI(Yn;E)’ (96)

Ly(yn:E)

L1+(p—1)€_2’ (Yn S E)

5.2. Proof of Theorem 3. Recall that a Banach space (E, || - ||[g) has cotype g € [2, 0c0) with constant
C €(0,00) if foreveryn e N and x1, ..., x, € E,

n
Sl <€ /
i=1 Cu

The discrete vector-valued L; — L, inequality of Theorem 3 can be proven along the same lines as

E £iX;

i=1

dGn (&) 97)

Theorem 27 using Proposition 18 instead of Proposition 28.

Proof of Theorem 3. Suppose that E has cotype g € [2, 00). It has been observed in the proof of [Ivanisvili
et al. 2020, Proposition 4.2] that [Pisier 1986, Proposition 3.2] implies the estimate

1/p Bp
( ) < (1 _e—2t)l/2—1/max{pq < Zé i f(g)

for some B, = B,(E) € (0, 00), where = (01, ..., 0,) is a random vector, uniformly distributed on C,,,
which is independent of e. Therefore, combining (52), (98) and integrating, we deduce that

1/p
) , forall t >0, (98)

Z 5 (1)d; f (¢)

o
I f —Eo, flIL,(00:E) =2H/ APy fdt
0

(52)A(98) o
<ap, [T (
0
o0
5 Bp/ e—l‘/Z(
0

o0
<2/ APy flL, (0, E) dE
Lp(0y;E) 0

> (1 _ e—2t)1—1/max{p,q}

1/p
) & 99)

26 0; P f ()

f(e)

t1—-1/max{p,q}
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Arguing as in (96) by using the hypercontractivity of { P;},>¢ and Kahane’s inequality, we get

pAl/p p\1/p()
([E ) g,, ([E ) , (100)
P E —

> 8:0: P f(e) > 8 f(e)
i=l1 i=1 E

where p(1) =1+ (p — )e™ and (15) follows from (99), (100) and (44) with &p(E) =1/max{p, q}. U

An inspection of the above proofs shows that one can also get the following Orlicz space strengthenings
of Theorems 3 and 27 using Lemma 15 instead of Lemma 16.

Theorem 29. Let (E, || - |g) be a Banach space of cotype q and p € [1, 00). Then there exists C), =
C,(E) € (0, 00) such that for every © € (0, 1) and n € N, every f : C, — E satisfies
Cp
I f —Eo, fllL, (00 E) < 0 Dip IV Fllz, qog Ly-rmairare o, E) (101)
Theorem 30. For every p € [1, 00), there exists C), € (0, 00) such that the following holds. For every
Banach space (E, || - ||g), 0 € (0, 1) and n € N, every smooth function f : R" — E satisfies
Cp
If =By, fllL, B < e IV fllL, og L)-r/2+0 (y,: E) (102)

5.3. Proof of Theorem 4. Since E = C has cotype 2, the proof of Theorem 3 implies that in the scalar-
valued case, (15) holds with an exponent &, (C) = 1/max{p, 2} for every p € (1, 00). In order to boost
this exponent to % we shall use the following deep result of Lust-Piquard [1998]; see also [Ben Efraim and
Lust-Piquard 2008] for a slightly neater argument with better dependence on p and further applications.

Theorem 31 (Lust-Piquard). For every p € (1, 00), there exists 3, € (0, 00) such that for every n € N,
every function f : C, — C satisfies

Bl A Fllr,on IV Il o)- (103)

Proof of Theorem 4. By Khintchine’s inequality [1923], for every function f : €, — C, we have

n 1/2 n
<Z(aif<e>>2> =p ([E D 89 f(e)
i=1 i=l

where the expectation is with respect to & = (81, ..., §,) uniformly distributed on C,. Therefore, if
F:C, — L,(0,) is given by [F(¢)](8) = Z?:l 0;0; f (e), then (103), (104) and Theorem 5 imply that

p\l/p
) , forall ¢ € C,, (104)

@9 -1/2 109 —1/2
If —Eo, fllL, 00 Sp IVATZFllL, 00 Xp 1A “FllL, 0L, 00)

(20) I F L, (0L, (00)

<
~p .
1+ /Tog(IFllL, 0Ly @)/ T F Ly (0L p(00))

The conclusion now follows since, again by Khintchine’s inequality (104), the function F satisfies
1 FllL,onLp00) Xp IV L, and | FlILi,:L,00) =p IV FllLi@)- O
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Remark 32. We note in passing that for p =2, (16) is a consequence of Talagrand’s influence inequality (6).

To see this, note that it has been observed in [Chatterjee 2014, Theorem 5.4] that Talagrand’s inequality (6)

along with an application of Jensen’s inequality imply that for every n € N, every f : €, — C satisfies
IV £I1Z, )

1+log(u(f))’

where u(f) = (30, 119; f||§2(0n)) /(2 19 f||%l <a,,>) and C € (0, c0) is a universal constant. Then,

(16) for p =2 follows by Minkowski’s integral inequality, since

S 19/ Wy IV e,

Z?zl ||8if||il(o‘n) ||Vf||il(o‘n)

Using the vector-valued Bakry—Meyer inequality of Theorem 8 instead of Theorem 5, one obtains the

Varg, (f) < C

u(f)=

following Orlicz space strengthening of Theorem 4.

Theorem 33. For every p € (1, 00), there exists C), € (0, 00) such that for everyn € N, every f : C, — C
satisfies

I f —Eo, fllL, ) < CpllV fllL,q0g )-212(c,)- (105)
6. Holomorphic multipliers and the vector-valued Bakry—Meyer theorem

In this section, we will present the proofs of Theorems 5, 8 and 9. In the proof of Theorem 9, we will
need some preliminary terminology from discrete Fourier analysis. Recall that for every Banach space

(E, || - lg) and every n € N, all functions f : €, — E admit a unique expansion of the form
f(e)= Z F(Awa(e), forall e €@y,
AC(l,...,n}

where the Walsh function w, : €, — {—1, 1} is given by w4 (¢) = ]_[ieA g; for £ € C,. In this basis, the
action of the hypercube Laplacian on f can be written as

Af= Y IAIf(Awa.
AC{l,...,n}

Suppose now that r € (0, oo0) and that # : (0,r) — C is a function. Then, for every « € (0, 00), the
operator h(A~%) is defined spectrally by

o def o 2
RA™E S R(AITf(Awa. (106)
AC{L,...,n}
|Al>r—1/e
Finally, for a function f : ¢, — E and k € {0, 1, ..., n} we will define the k-th level Rademacher

projection of f to be the function with Walsh expansion

Rade f£ )" f(Aywa.

AC{l,...,n}
[A|l=k
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Pisier’s deep K -convexity theorem [1982] asserts that a Banach space (E, |- || g) has nontrivial Rademacher
type if and only if for every p € (1, 00), there exist M, = M ,(E) € (0, oo) such that for every n € N and
ke {1, ey n}, every f . C?n — E satisfies ||Radk f”L,,(G,,;E) < M;Hf”Lp(gn;E).

6.1. Proof of Theorem 5. Although Theorem 5 is a formal consequence of Theorem 8 and Lemma 17,
we present a short self-contained proof.

Proof of Theorem 5. Since P, = e~'%, we can express the action of A~* on functions with expectation
equal to 0 as

_ 1 o0 dr
AT = —— P—. (107)
') Jo tl-o
Hence, every function f : €, — E with E;, f = 0 satisfies
Cw . 1 * dr
AT fllL, (o0 E) < T ||Ptf||Lp(G,,;E)t1T(x- (108)

If E has nontrivial type, it is a standard consequence of Pisier’s K-convexity theorem [1982] that there
exist K, = K,(E) € (0,00) andn, =1, € (0, %], independent of n and f, such that
Eo,/ =0 = IPflli ) < Kpe ™I fllL, (i) for all > 0. (109)

Combining (108) and (109), we deduce that

o0
A Fllonmr < =2 [ e P o
p\¥n F(OC) 0 p\VYn, tl_(x’

and the conclusion follows by hypercontractivity [Bonami 1970] and Lemma 16. ]

6.2. Proof of Theorem 9. The proof of Theorem 9 relies on the following result of Mendel and Naor
[2014]; see also [Eskenazis and Ivanisvili 2020] for a different proof and further results in this direction.

Theorem 34 (Mendel-Naor). Let (E, || - ||g) be a Banach space of nontrivial type and p € (1, 00). Then
there exist c, = c,(E), Cp, =C,(E) € (0,00) and A, = A,(E) € [1, o0) such that for every n € N and
d e{l,...,n}, the following holds. Every function f : C, — E whose Fourier coefficients f(A) vanish
for all subsets A C {1, ..., n} with |A| < d satisfies

_ ; A
1P L, (i) < Cpe™ P ™I £l o). (110)

Using identity (107) and (110), we see that every such function f : €, — E satisfies

1A= Iz, (0 E) g Cp /le_cpthP dr 4 Cp /Ooe—cpdl dr <Kp(cx) (111)
IflL, ey T Jo 1= " T(x) J oo = /Ay’

for some K, (x) = K,(c, E) € (0, 00).

Proof of Theorem 9. Let d,(x) = |'(2Kp(oc)/r)Af’/°"|, where K, () is the same as in (111), so that
every function f : G, — E whose Fourier coefficients f (A) vanish for all subsets A C {1, ..., n} with
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|A] < dp(c) satisfies ||A_°‘f||Lp(Un;E) < %r||f||Lp(Un;E). Iterating this inequality, we get

¢
IA™ FllL,oniE) < (g) I fllz, (0. E), forall €21, (112)

for every such function f.
Now, let f : C,, — E be an arbitrary function and write

dp()—1 n
f(e) = Z Rady f(e) + Z Rady f(g), forall ¢ €C,.
k=0 k=d,,(x)
fi(e) Sa(e)

By Pisier’s K-convexity theorem [1982], we have

1RCA™) fill L, (o,

dp(0)—1 dp(o)—1
< ) |h(k—°‘)|||Radkf||Lp<Un;E><( > |h(k—“>|M,’;)||f||L,,<Gn;E), (113)
fe={r=1/%]+1 k=[r=1/ )41

for some M, = M,(E) € (0, 00). To bound the action of 7(A™%) on f5, consider the power series
expansion (z) =) ;- cez of h around 0, which converges absolutely and uniformly on D, 2. Then,
the triangle inequality implies that

(112) ¢
1A fall o) < D leel 1A follLy 0,8 < (Zm(g))nszL,,(a,,;E)- (114)

£20 >

Finally, observe that, again by Pisier’s K -convexity theorem,

dp()—1
I 20,6y =I1f = fillL, o) < 1 NlLyonE) + Z IRads £z, (0
k=0
dp(0)—1
< (1 + ) Mﬁ)IIfIILP(on;E>, (115)
k=0
for some M, = M,(E) € (0, o). The conclusion follows readily from (113), (114) and (115). O

6.3. Proof of Theorem 8. Equipped with Theorem 9, we can now deduce Theorem 8 from (26). We will
also need the following simple lemma.

Lemma 35. For every Banach space (E, || - || g), every function f : C, — E and every « € (0, 00),
A+D™flle <A+D I flEelCe), forall e €Cy. (116)

Proof. A change of variables shows that

A+ ! /oo s ds (117)
= — e —_,
T(x) Jo fpl-a
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so that for every ¢ € C,, we have

dt
l»l—O(

1 o0 d
<—/ P IENE) —— = [(A+ 1) 1 £](6),
I'(e) Jo

—a 1 A
1A+ 1) f(8)||5<m/0 POl

tl*(x -
where the second inequality follows from Jensen’s inequality because P; is an averaging operator.  [J

Proof of Theorems 5 and 8. Let ¢, : D; — C be two holomorphic branches of
d@D)=0+2% and P@)=1A+2)"% for all z € Dy,

on Dy. By Theorem 9, the operators ¢ (A~') and (A~") are bounded on L,(0,; E), where p € (1, 00),
with operator norms independent of n. In other words, there exist constants A, (x, E), A ,(x, E) € (0, 00)
such that for every n € N, every function f : €, — E satisfies

Ap(ot, EMIA™ fliL, 008y S A+ D7 fllL,0:8) < Ap(t, E)IAT flL, (00 E)- (118)

Combining (118) with Lemma 35 and inequality (26) of Bakry and Meyer [1982a; 1982b], we get

(118) (116)
||A7(xf||Lp(Gn;E) < 7‘17(0‘» E)71||(A+ l)ﬂxf”Lp(Gn;E) < 7‘19(0" E)il”(A‘F 1)7(X||f||E“L,,(a,,)

18) A, (e, C), 20 Ap(ax, O)Kp(x)
< AT flle ) o) < 2 £
Ap(ex, E) p{On Ap(e, E)

I F1IL, qog L)-P(0y: E) s

for some K ,(x) € (0, 00), and the conclusion of Theorem 8 follows. O

7. Influence inequalities in nonpositive curvature

Theorems 11 and 12 will be proven by combining Theorem 6 with results from geometry and Banach
space theory.

Proof of Theorem 11. It immediately follows from definition (29) that if a metric space 771 has Talagrand
type (p, ¥) with constant T € (0, co) and another metric space 11 embeds bi-Lipschitzly in 1711 with
distortion D € [1, 0o), then 11 has Talagrand type (p, 1) with constant TD. Let G be a Gromov hyperbolic
group equipped with the shortest path metric dg associated to the Cayley graph of any (finite) generating
set S. Then, by a theorem of Ostrovskii [2014], (G, dg) admits a bi-Lipschitz embedding of bounded
distortion into any nonsuperreflexive Banach space. In particular, (G, dg) embeds bi-Lipschitzly in
the classical exotic Banach space (J, || - ||g) of James [1978], which has Rademacher type 2 yet is not
superreflexive. By Theorem 6, there exists a universal constant C € (0, oo) such that for every ¢ € (0, 1),
(0, ]I - ly) has Talagrand type (2,5 1—.) with constant C/./e, and thus the same holds true for the
group (G, dg). O

The binary R-tree of depth d is the geodesic metric space which is obtained by replacing every edge of
the combinatorial binary tree of depth d by the interval [0, 1]. In order to prove Theorem 12, we will
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need the following structural result for Riemannian manifolds of pinched negative curvature which is
essentially due to Naor, Peres, Schramm and Sheffield [Naor et al. 2006].

Theorem 36. Fixn e Nandr, R € (0, 00) withr < R. Then there exists N € N and D € (0, o0) such
that any n-dimensional complete, simply connected Riemannian manifold (M, g) with sectional curvature
in [—R, —r] embeds bi-Lipschitzly with distortion at most D in a product of N binary R-trees of infinite
depth.

In [Naor et al. 2006, Corollary 6.5], the authors proved an analogue of Theorem 36, in which binary
R-trees are replaced by R-trees of infinite degree. In order to prove the (stronger) theorem presented here,
one needs to repeat the argument of that paper verbatim, replacing the use of [Buyalo and Schroeder
2005] with a more recent result of Dranishnikov and Schroeder [2005], who showed that the hyperbolic
space H" admits a quasi-isometric embedding in a finite product of binary R-trees of infinite depth.

We shall also need the following slight refinement of a result of Bourgain [1986].

Proposition 37. Let (E, || - ||g) be a nonsuperreflexive Banach space. For every d € N, the binary R-tree
of depth d embeds in E with distortion at most 4.

Proof. Fix d € N, let B; be the combinatorial binary tree of depth d and denote its root by r. There
exists a natural enumeration o : By — {1, ..., 29t —1} of the vertices of B, with the following property:
if x, y are two leaves of the tree whose least common ancestor is z, then o((z, x]) and o((z, y]) are two
disjoint subsets of {1, ..., 2¢"!—1} such that one of the inequalities

max 0((z, x]) <mino((z,y]) or maxo((z,y]) <mino((z,x]) (119)

holds true. To see this, one can “draw” the binary tree and label the vertices from top to bottom along an
arbitrary path. After reaching a leaf, one should return to the nearest ancestor with an unlabeled child and
continue labeling along an arbitrary downwards path starting at this child. This process should continue
until the whole tree has been labeled.

Since E is nonsuperreflexive, by a classical theorem of Ptdk [Pisier 2016, Theorem 11.10] (which is
often attributed to James), there exists vectors {xk},%d:ll_l such that for every scalar ay, ..., ay+i_q,

Y+ [ a }<

i<j i>j
Let B, be the binary R-tree of depth d. For a point a € B, suppose that a belongs in the edge {v, w}

2d+1 —1

E ai xi

i=1

+

2411
]
- sup < la;]. (120)
4 jell,.. 24 -1} E ; l

.....

of B, and that v is closer to the root than w. Consider the embedding \ : B; — E given by

def

Y@= > xow +dg, (v, @) Xow.

u€lr,alNB,

Let a, b € B, and suppose that c is their least common ancestor. Then, there are downward paths
{s1,....sj1}and {t1,..., 41} in By such thata € [s;,s;11), b € [k, ix41) and s and 7, are the two
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distinct children of c. In this notation, the embedding \{ satisfies

J k
P(@) = V() = Xa(s) + Oo(s;e) — D Xott) — EXaunn): (121)

i=1 i=1

where § = d@d (sj,a) and ¢ = dBd (tx, b). Since ||x;||x < 1, it is clear that
(@) —b®B)le < j+8+k+e =dg,(a, b).
On the other hand, by the property (119) of o, we can assume without loss of generality that

max{o(sy), ..., 0(sj+1)} <min{o(f;), ..., 0(fk41)}.

Then (121) and (120) imply that

(@) =B Ig > 1 +5+k+e) = 1dg, (. b).
Therefore 1 is the desired bi-Lipschitz embedding. O

Proof of Theorem 12. 1t follows from definition (29) that if a metric space 711 has Talagrand type (p, 1)
with constant T € (0, oo) and another metric space 71 is such that every finite subset of 71 embeds bi-
Lipscitzly in 771 with distortion at most K € [1, 0o), then 71 has Talagrand type (p, ) with constant TK.
Let (M, g) be a Riemannian manifold of pinched negative curvature equipped with its Riemannian
distance dpy. Then, by Theorem 36, there exists N € N and D € (0, 0co) such that (M, dyy) embeds with
distortion at most D in a product of N binary R-trees of infinite depth. In particular, every finite subset X
of M embeds with distortion at most D in a product of N binary R-trees of depth d, for some d depending
on the cardinality of X. Therefore, by Proposition 37 (see also the discussion following Theorem 2.1 in
[Ostrovskii 2014]), X embeds with distortion at most K = K (N, D) € (0, 0co) in every nonsuperreflexive
Banach space. In particular, X embeds with distortion at most K in the classical exotic Banach space
W, I - ly) of James [1978], which has Rademacher type 2 yet is not superreflexive. By Theorem 6,
there exists a universal constant C € (0, co) such that for every ¢ € (0, 1), (J, || - ||lg) has Talagrand type
(2,2.1—¢) with constant C//¢ and thus the same holds for the Riemannian manifold (M, dy). O

8. Embeddings of nonlinear quotients of the cube and Talagrand type

We will now prove that Talagrand type is an obstruction to embeddings of quotients of C,.

Proof of Theorem 13. Suppose that (771, dy;;) has Talagrand type (p, ) with constant T and let R C €, x G,
be an equivalence relation. Let f : C,/R — 171 be a map satisfying

spe,/R(C], MD < dm(f(CD, f(IMD) <sDpe, /=], D), forall [C], [n] € C\/R, (122)

where s € (0, 00) and D > 1. Consider the lifting F : C,, — 111 given by F(¢) = f([e]), where ¢ € C,,.
Then, since 771 has Talagrand type (p, ) with constant T, we have

/ dm(F (£). F(8))" doa(e.8) < Y [0 FIIY, . (123)
C,xC, i—1
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The bi-Lipschitz condition (122) and the definition of F' imply that
(122)
dm(F(¢), F(8)) =dm(f([eD, f(8D) = spe,/=([e], [0]), forall &, 6€C,. (124)

On the other hand, for every ¢ € C,,,

0iF(e) = Sdm(F(e), F(e1, ..., &i_1, =i, &it1s .-\ En))

(122), .
< §SDpe,,/R([8]s [(Sls s 81y, —ELEi4y e, Sn)]) = §SD13,'CR(8)v
since pe,/x([e], [(e1, ..., -1, —¢&i, €ix1, ..., €n)]) € {0, 1} for every ¢ € C,, and it vanishes if and only
if (e, (e1,...,& -1, —€i, €ix1, ..., &n)) € R. Therefore,
104 Flly ey < 55 DIl (o) = e (125)
i Ly(o,) X 3 ORI Ly (0,) = le)fl(Un(ai:R)fl).
Combining (123), (124) and (125), we deduce that
sPDPTP Ly N
S 2T @GR > 572, R,
i=1
and the conclusion follows. (|

Remark 38. A metric space (171, dinp) is said to have Enflo type p € (0, co) with constant T € (0, co) if
for every n € N, every function f : €, — 111 satisfies

/e dm(f (). (=) doy(e) TP Y [0 FIIf (. (126)
n i=1

While Talagrand type is meant to be a refinement of Enflo type (where the Young function is \(¢) = ¢7),
the attentive reader will notice that the left-hand sides of the two inequalities are different. This difference
is mainly superficial (and originates from Enflo’s original definition of “roundedness” of a metric
space [1969]) and all interesting geometric applications of Enflo type could be recovered with either
definition. Since we discuss the bi-Lipschitz geometry of quotients of (C,, p), it is more natural to define
Talagrand type by (29) in order to be able to get distortion lower bounds for quotients C, /R satisfying
(e, —¢) € R for every ¢ € C,.

Remark 39. Theorem 13 provides distortion lower bounds for the embedding of quotients of (C,, p) by
an arbitrary equivalence relation R into spaces with prescribed Talagrand type. While we are not aware
of any such bounds in the literature (except perhaps the bound (38) which one can deduce from Enflo
type p), it is worth mentioning that there exist L ,-nonembeddability results for more structured quotients
of €. In particular, we refer the reader to [Khot and Naor 2006], where the authors provide lower bounds
for the L-distortion of quotients of €, by linear codes and by the action of transitive subgroups of the
symmetric group S,,. As the proofs of that paper rely on delicate properties of both these structured
quotients and L, spaces, it seems improbable that they can be easily modified to give nonembeddability
results into spaces with given Talagrand type.
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9. Concluding remarks and open problems

In this final section, we shall present a few remarks regarding the preceding results and indicate some
potentially interesting directions of future research.

9.1. Talagrand type and linear type. In order to highlight the relation of our results with Talagrand’s
original inequality (6), we decided to state Theorems 1, 2, 6 and 7 only for spaces of Rademacher or
martingale type 2. In the terminology of Definition 10, one has the following more general results for
spaces of Rademacher or martingale type s. Here and throughout, we will denote by 1V 5 : [0, 00) — [0, 00)
a Young function with 1\, 5(¢t) =¢° log_f’(e + t) for large enough ¢ > 0.

Theorem 40 (Rademacher type and Talagrand type). Fix s € (1, 2]. If a Banach space (E, | - ||g) has
Rademacher type s, then for every € € (0, 5/2), E has Talagrand type (s, g s/2—¢).

Theorem 41 (martingale type and Talagrand type). Fix s € (1,2]. If a Banach space (E, | - ||g) has
martingale type s, then E also has Talagrand type (s, g 5/2).

Since for every s € (1, 2] there exist spaces of Rademacher type s which do not have martingale type s
(see [James 1978; Pisier and Xu 1987]), the following natural question poses itself.

Question 1. Does every Banach space of Rademacher type s also have Talagrand type (s, Uy, 5/2)?

9.2. Talagrand type of Li(n). It is worth emphasizing that the proofs of both Theorems 40 and 41
crucially rely on the fact that s > 1 due to the use of Bonami’s hypercontractive inequalities [1970]. In
the following theorem, we establish the Talagrand type of L;. It is worth emphasizing the somewhat
surprising fact that Theorem 42 below shows that a stronger property than the trivial “Enflo type 1”
inequality holds true in L.

Theorem 42. For every measure W, the Banach space Ly(W) has Talagrand type (1, 1).

Proof. Since Talagrand type is a local invariant, it clearly suffices to consider the case that . is the counting
measure on N and thus L () is isometric to £;. We will employ a classical result of Schoenberg [1938],
according to which there exists a function s : R — ¢, such that s(0) =0 and

ls(a) —5(19)||%2 =la—>b|, forall a,beR.
Consider the mapping s : £1 — £2(¢3), given by
s(ay, a2, ...) = (s(a1),8(a2), ...),

and observe that fora = (ay, a2, ...), b= (b1, by, ...) €4y,

o0 [e.¢]
15(a) = 5) 3,0y = D _ ls(@i) —s®7, =D lai —bil = lla —blle,.
i=1 i=1
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Fix n € N and a function f : €, — £;. Consider the composition g : €, — £,(¢;) given by g =50 f.
Then, we have

Eo,xo, £ (&) = f®)le, = Eo,xo, 18 — 87,y = Eo, 18(€) — Eo, 811761

n
2
S Z 18: 8117, t0g L)1 (6: £262))°

i=1

where the last inequality follows from Theorem 7. Combining this with the pointwise identity

1 1 1/2
10: g (&)l ese0) = §||g(8) —8(e1, . Eict, =€y Eigls - s En)laer) = ﬁ”aif(g)”g,/
and the fact that for every 2 : {—1, 1}" — R4,
2 -
”\/Z”Lz(log LYo, 7 ”h”Ll(logL)_](Gn)’
we deduce that
n
Eo,xanll£ €)= L@ lley Y19 f 1z, 0g 1) (060 O

i=1
The argument used in the proof of Theorem 42 to derive the Talagrand type of £; from the Talagrand

type of € is very specifically tailored to L (L) spaces. It remains an interesting open problem to investigate
the Talagrand type of noncommutative L-spaces.

Question 2. Does the Schatten trace class (Sy, || - [|s,) have Talagrand type (1, .1)?

9.3. Vector-valued Riesz transforms. The optimal L| — L, inequality for scalar-valued functions (see
Theorem 33) was derived by combining the vector-valued Bakry—Meyer inequality of Theorem 8 and
Lust-Piquard’s Theorem 31. In fact, the same argument gives the following implication.

Theorem 43. Let (E, || - ||g) be a K -convex Banach space such that for some « € (O, %], p € (1, 00) and
K € (0, 00), the following property holds. For every n € N, every f : C, — E satisfies

||A(Xf||Lp(U,,;E) < K”Vf”Lp(G,,;E)- (127)

Then there exists C = C(«x, p, K) € (0, 00) such that for every [ : C, — E,

If —Eo, fllL, o0 E) < CIV fllL,q0g L)% (0, E)-
Therefore, the following question seems natural.

Question 3. Fix «c € (O, %] and p € [1, co). Which target spaces (E, || - || g) satisfy (127) with a constant K
independent of n?

In the case of Gauss space, it has been shown by Pisier [1988] that dimension-free Riesz transform
inequalities hold true provided that the target space E has the UMD property. In particular, this means
that in the case of UMD spaces, Theorem 30 can be improved as follows.
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Theorem 44. Let (E, || - |g) be a UMD Banach space. Then for every p € (1, 00), there exists C, =
C,(E) € (0, 00) such that for n € N, every smooth function f : R" — E satisfies

If =&y, fllL,vuE) < Cp - ||Vf”L,,(logL)*P/z(yn;E)

9.4. Talagrand type of nonpositively curved spaces. A geodesic metric space (171, din) is an Alexandrov
space of (global) nonpositive curvature (or simply a CAT(0) space) if for every quadruple of points
X, Y, z, m €1 such that m is a metric midpoint of x and y, i.e., a point for which dy (x, m) =dm(y, m) =
%dm (x, y), we have

dm(z, m)* < Ydm(z, x)* + 3dm(z, y)* — 3dm(x, )*

Complete Riemannian manifolds of nonpositive sectional curvature are examples of CAT(0) spaces. Let
P25 : [0, 00) — [0, 00) be a Young function with P 5(¢) = 12 log’f’(e + t) for large enough ¢ > 0. In
Theorems 11 and 12, we showed that Gromov hyperbolic groups and complete Riemannian manifolds
of pinched negative curvature have Talagrand type (2,1 _.) for every ¢ € (0, 1). On the other hand, a
classical inductive argument essentially going back to Enflo [1969] shows that all Alexandrov spaces of
nonpositive curvature have Enflo type 2, which is closely related to Talagrand type (2, 12 0). We believe
that the following question deserves further investigation.

Question 4. Does there exist some 0 € (0, 1] such that every Alexandrov space of nonpositive curvature
has Talagrand type (2,12 5)? More ambitiously, does every Alexandrov space of nonpositive curvature
have Talagrand type (2, 2.1)?

9.5. CAT(0) spaces as test spaces for superreflexivity. In Proposition 37, we showed that all binary
R-trees of finite depth embed with uniformly bounded distortion into any nonsuperreflexive Banach space.
It was communicated to us by Florent Baudier that using this proposition and the barycentric gluing
technique (see [Baudier 2007] and the survey [Baudier 2022]), one can in fact prove that the binary R-tree
of infinite depth admits a bi-Lipschitz embedding into any nonsuperreflexive Banach space. Then, an
inductive argument (see, e.g., [Ostrovskii 2014, Remark 2.2]) shows that any finite product of binary
R-trees also embeds bi-Lipschitzly into any nonsuperreflexive Banach space. Therefore, one deduces
from Theorem 36 that every finite-dimensional complete, simply connected Riemannian manifold of
pinched negative curvature embeds bi-Lipschitzly into any nonsuperreflexive Banach space. Conversely,
since all binary trees embed in the hyperbolic plane H?, if a Banach space E bi-Lipschitzly contains H?,
then E cannot be superreflexive by Bourgain’s theorem [1986]. In conclusion, we deduce the following
characterization.

Theorem 45. A Banach space (E, || - |g) is nonsuperreflexive if and only if for every n € N, every
n-dimensional complete, simply connected Riemannian manifold (M, g) of pinched negative curvature
equipped with the Riemannian distance dy admits a bi-Lipschitz embedding in E.

In recent years, there have been plenty of such characterizations in the literature, although one can
argue that this is not a particularly novel one due to its close relation to Bourgain’s characterization in
terms of trees. We believe the following stronger question deserves further investigation.
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Question 5. Which Alexandrov spaces of nonpositive curvature admit a bi-Lipschitz embedding into
every nonsuperreflexive Banach space?

There are plenty of CAT(0) spaces which do not embed into finite products of binary R-trees and
in order to prove that they embed into all nonsuperreflexive Banach spaces, one may need to employ
interesting structural properties of such spaces. On the other hand, there exist CAT(0) spaces which
do not embed into L, which is of course nonsuperreflexive. Indeed, if every CAT(0) space admitted a
bi-Lipschitz embedding into L1, then every classical expander (which is also an expander with respect
to L, by Matousek’s extrapolation lemma for Poincaré inequalities [1997]), would be an expander with
respect to all CAT(0) spaces and this is known to be false by important work of Mendel and Naor [2015].

9.6. General hypercontractive semigroups. In [Cordero-Erausquin and Ledoux 2012], the authors
established versions of Talagrand’s (scalar-valued) inequality (6) in the setting of hypercontractive Markov
semigroups satisfying some minimal assumptions. At first glance, the arguments which we use in the
present paper to obtain vector-valued extensions of (6) seem to rely more heavily on specific properties
of the Hamming cube, such as identity (54) from [Ivanisvili et al. 2020] or the Eldan—Gross process
[Eldan and Gross 2022]. Nevertheless, we strongly believe that there are versions of our results for other
hypercontractive Markov semigroups satisfying some fairly general assumptions.
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