Asymptotic order of the parallel volume difference

Jiurgen Kampf
May 20, 2011

Abstract

In this paper we continue the investigation of the asymptotic behavior of the
parallel volume in Minkowski spaces as the distance tends to infinity that was started
n [13]. We will show that the difference of the parallel volume of the convex hull
of a body and the parallel volume of the body itself can at most have order r¢—2
in dimension d. Then we will show that in the Euclidean case this difference can
at most have order r?73. We will also examine the asymptotic behavior of the
derivative of this difference as the distance tends to infinity. After this we will
compute the derivative of f,(rK) in r, where f, is the Wills functional or a similar
functional, K is a fixed body and rK is the Minkowski-product of r and K. Finally
we will use these results to examine Brownian paths and Boolean models and derive
new proofs for formulae for intrinsic volumes.
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1 Introduction

The parallel volume of a body K at distance r is the volume of the set of all points, which
have at most distance r from K, where by body we mean a non-empty compact set.
Since Steiner [21] discovered in 1840 that the parallel volume of certain convex bodies
is a polynomial (meanwhile it is known that this is true for all convex bodies), it has
been studied intensively. Essential concepts of convex geometry, like intrinsic volumes,
mixed volumes and support measures are usually defined with help of the parallel volume
or relative or local versions of it. Moreover, the parallel volume has many applications,
e.g. in stochastic geometry, geometric functional analysis or statistics. While in many of
these applications the parallel volume of arbitrary bodies is of interest, it has been mainly
investigated in the special case of convex bodies.

However, there are some important results for the parallel volume of non-convex bodies.
The Brunn-Minkowski-inequality which gives an upper bound for the parallel volume, was
proven by Lusternik [17] for arbitrary bodies. It implies the isoperimetric inequality and
is closely related to many inequalities in various branches of mathematics and physics [6].
Kneser [16] and Sz.-Nagy [23] obtained inequalities saying that the parallel volume of a
fixed body considered as function of the distance cannot be "too convex”. Heveling, Hug
and Last [7] showed that a planar body can only have polynomial parallel volume, if it is
convex (see also [10]).



In [13] we have shown

lim Vy(conv K + rB?) — Vo(K +rB?) =0,
for an arbitrary body K C R? where K + L :={z +vy |z € K,y € L} is the Minkowski-
sum of two bodies K, L C R% rK := {rx | x € K} is the Minkowski-product of a body
K C R?%and a number > 0, V; denotes the d-dimensional Lebesgue measure and conv K
denotes the convex hull of a body K C R
In the present paper we will show that the order of this convergence is 1/r. Just like in
[13] we will discuss extensions to Minkowski spaces, i.e. we will replace B? by another
convex body B. We will show that the order is 1/r, iff B contains a ball as summand
(for the definition of a summand, see subsection 2.2). The result about the convergence
order has an extension to higher dimensions, namely in dimension d the asymptotic order
of this difference is 7?3, provided that B has a ball a summand. We will also show that,
if we do not assume that B has a ball as summand, this difference can have orders up to
r9=2, but not higher. In fact, these results hold for the expected value of parallel volume
difference of random bodies, if certain integrability conditions are fulfilled. We will also
discuss the case that the dimension (of the affine hull) of K is larger than that of B.
These results suggest that the asymptotic order of £V,(conv K + rB?) — V4(K +rB?) is
r¢=*. We will prove this in the case d = 2.
In [12] we introduced a large class of functionals f, that generalise the Wills functional.
For a signed measure p on the set K of all convex bodies fulfilling certain integrability
assumptions we put

fM:C—HRBL,Kr—)/Vd(K—FA)d,u(A).
K

With help of the results about the asymptotic order of the parallel volume difference
mentioned above, we can show that the first derivative of Rj — R, 7+ f,(rK) inr =0
is d [ V(conv K[1], A[d — 1]) du(A), where V(K[j], L[d — j]) denotes the mixed volume
(which will be introduced in subsection 2.3) of two convex bodies K, L C R¢. We will also
show that, if the second derivative exists, then it equals d(d — 1) f « V(conv K[2], Ald —
2]) du(A) and give sufficient conditions for this second derlvatlve to ex1st

This paper is organized as follows. In Section 2 we collect mathematical tools, especially
from geometry, that will be needed in later sections. In Section 3 we first show that
the asymptotic order of Vy(conv K + rB) — Vy(K + rB) is r®2 with the generalisations
mentioned above. Then we will prove that in Minkowski spaces whose gauge bodies B
have a ball as summand this difference has asymptotic order r¢~2 and that this property
characterizes Minkowski spaces whose gauge bodies B have a ball as summand in the
planar case. Section 4 is devoted to the examination of derivative of the parallel volume
difference. In Section 5 we will examine the derivatives of Rf — R, r — f,(rK). In
Section 6 we present stochastic applications of the results of the previous sections. In
particular, we examine the asymptotic behavior of the parallel volume of Brownian paths
as the time tends to zero, prove results about the asymptotic behavior of the contact
distribution of Boolean models, and give new proofs for formulae that express intrinsic
volumes in terms of Gaussian random variables.



2 Preparation

In this section we collect tools, especially from geometry, that will be needed in later
sections.

2.1 Analytical tools

We start with a version of the fundamental theorem of calculus that is stated in [2] as
Corollary 6.3.7.

Theorem 1. Let F : [a,b] — R be a function. Then F is absolutly continuous, iff F is
(Lebesque-) a.e. differentiable and

F(x) = F(a) +/w F'(t)dt, x € [a,b].

The following theorem is known as Rademacher’s theorem (see e.g. [5, 3.1.6]).

Theorem 2. Let f : R? — R" be a Lipschitz-continuous function. Then f is differentiable
(Lebesque-) almost everywhere.

Def. 3. Let G C R be an open convex set and f : G — R a convex function.

(i) A vector v € R%is called a subgradient of f in x € U, if f(y) > f(z)+ (v,y — ) for
all y € G.

(ii) A function @ : G — R? is called a choice of subgradients of f, if §(z) is a subgradient
of f in x for every x € G.

(iii) Let x € G. If all choices of subgradients of f are differentiable in x with the same
derivative, then f is said to be Alexandrov-twice-differentiable in x. The derivative
of the choices of subgradients is called second derivative of f.

Theorem 4. Let G C R? be an open convex set and f : G — R a convex function. Then
f is Alexandrov-twice-differentiable in a.e. x € G.

Various proofs of this theorem are known. For a discussion, see [18, section 1.5, note 2].

2.2 Convex and Minkowski Geometry

In this subsection we first introduce tools from elementary convex geometry and then
turn to Minkowski geometry. The parallel volume will be treated in the following two
subsections.

A vector u € R?\ {0} is called exterior normal vector of a convex body K C R? in a
point p € K, if
(o) < (pu), zEK.

For a convex body K the support function is defined by
hi : RT = R, u+— max{(z,u) | v € K}.

Corollary 1.7.3 in [18] says:



Theorem 5. Let K C R? be a convex body and u € R\ {0}. Then hy is differentiable
mn u, iff there is a unique point p € bd K with exterior normal vector u. In this case

A convex subset F' of a convex body K is called face of K, if for all z,y € K with ITer eF
we have x,y € F. The dimension of a convex set is said to be the dimension of its affine
hull. The relative interior, relint K, of a convex set K C R? is its interior w.r.t. its affine
hull as surrounding topological space. By bd A we denote the boundary of a set A C R%.

Lemma 6. Let K C R? be a body and x € (bd conv K)\ K. Then x is contained in the
relative interior of a face of positive dimension of conv K.

Proof. According to [18, Theorem 2.1.2] the point z is contained in the relative interior
of a face F' of conv K. So all we have to show is F' # {x}. Since (conv K) \ F is convex,
we cannot have K C (conv K) \ F' by the definition of the convex hull. So KN F # () and
x € K implies F' # {z}. O

A convex body S C R? is called summand of a convex body K C R?, if for each point
p € K there is a vector t € R? with

pet+SCK,

or, equivalently, if there is a convex body M C R? such that S + M = K. For a more
detailed introduction we refer to [18, sections 3.1 and 3.2].

Lemma 7. Let K be a body with a summand RB?, R > 0, b € bd K a point with exterior
unit normal v and t € K another point. Then the following are equivalent:

(i) t=b— Rv
(ii) bet+ RBYC K
Proof. First we will show ” (i) = (¢)”. From (ii) we get ¢t + Rv € K and hence
(t,v) + R=(t+ Rv,v) < (b,v),

which implies (b—t,v) > R. Since ||[b—t|| < R, we conclude b—t¢ = Rv and so obtain (i).
Since there is a point ¢ satisfying (ii), the converse statement must hold as well. O

A criterion for summands was given by Weil [25]. For this, recall that the essential
infimum of a measurable function f : Q — R on some measure space (€, A, ) is

essinf f :=inf{t € R | u(f*((—o0,t))) > 0}.

The support function hx : R¢ — R of a convex body K C R? is convex and thus according
to Theorem 4 a.e. Alexandrov-twice-differentiable. For u € S%! the set of subgradients
of hg in tu, t > 0, does not depend on t. Hence u is eigenvector with eigenvalue 0 of the
Hessian matrix of hx in wu, if it exists. So the restriction of this Hessian matrix to u*
maps to ut. We denote its smallest eigenvalue by R;(K,u). Now [25, Theorem 1] yields
the following:



Theorem 8. A convex body K C R? has a ball as summand, iff essinf Ry (K, -) > 0.
The Hausdorff-metric on C is defined by
d?(K,L) :==min{t >0 | K C L +tB%and L C K +tB%}.

For further details we refer to [18, section 1.8].
We will now provide two lemmata dealing with the approximation w.r.t. the Hausdorff
metric. The first one is known. Due to lack of reference, we will give its proof.

Lemma 9. Let K € C. Then there is a sequence (K;);en+ of finite subsets of K, converg-
ing to K in the Hausdorff metric.

Proof. Let i € NT be fixed. Then

is an open cover of K, where B,(z) := {y € R? | |ly — z|| < r} for z € R? and r > 0.
Since K is compact, it has a finite subcover

{Bi/i(z) | v € K}

From K; C K and K C K; + %Bd we get d (K, K;) < %
Obviously, the sequence (K;);en+ consists of finite subsets of K and converges to K. [

Lemma 10. For each € > 0 there is a continuous map T : K — K with the following
properties:

(i) If K has a summand RBY, R > 0, then the same holds for T(K).
(ii) We have d (K, T(K)) < €S, if K C SB¢, S > 0.
(i4i) For all K € K the support function of T(K) is infinitly differentiable on R%\ {0}.

Proof. Such a map T is given in [18, Theorem 3.3.1] and it is proven there that it is
continuous and fulfils the properties (ii) and (iii). There it is also proven, that T (K + L) =
T(K)+ T(L) holds for arbitrary K,L € K and that T(K) = K holds for balls K of

arbitrary radius. But this implies (i). O

We let B C R? be a convex body with 0 € int B, the so-called gauge body. For a closed
set A C R? and z € R? we define the B-distance from x to A to be

dp(A,z) :==min{t > 0|z € A+tB}.

For z,y € R? we put
dB(y7 ZE) = dB({y}7 I)
Then it is easy to see that

dg(z,y) =0 < ==y, z,y € RY, (1)
dp(x + Au, z + M) = Mdp(u,v), z,u,v € R4 X\ € Ry, (2)
dp(r,y) +dp(y,z) > dp(z, 2), z,y,z € R, (3)



and that dp : R? x RY — R is continuous.
For a closed set A C R? and z € R? we put

p(Az)={ye A|dg(y,x) =dp(A,x)}.

The B-ezoskeleton exog(A) of A is the set of all points € R? for which IIg(A,z)
consists of more than one point. For x € R?\ exop(A) we define the B-metric projection
pe(A,x) of z onto A to be the unique point in IIg(A,z), and if moreover x ¢ A, we
put ug(A,x) ;= (x — pp(A,x))/dg(A,z). It is easy to see that ug(A,z) € bd B. If the
(Euclidean) exterior unit normal vector of B in ug(A, x) is determined uniquely, we call
it ng(A,x). The B-normal bundle of A is

Np(A) = {(ps(A, ), up(A,x)) | v € R*\ A\ exop(A)}.

Lemma 11. Let K, B C R? be convex bodies with 0 € int B. Let z € RY\ K and put
r:=dp(K,z). Then we have:

(i) z € bd(K +rB)

(i1) Every exterior normal vector of K +rB in z is exterior normal vector of K in every
point of (K, z) and of B in every point of *(z —Ip(K, z)).

(i1i) Let p € bd K, u € bdB and s > 0. Put z :=p+ su. If K in p and B in u have a
common exterior normal vector v, then we have s = dg(K, z) and p € llg(K, z).

Proof. (i) Since B and K are closed, we have z € K +rB. If z € int(K + rB), then
there would be € > 0 with z 4+ eB C K +rB. By the cancelation law for Minkowski sums
(see e.g. [18, p. 41]), we get z € K + (r — €)B and thus dg(K, z) < r, contradicting the
assumption.

(ii) Let v be an exterior normal vector of K + B in z, p € (K, z) and u := (2 — p).
Then for all k € K we have k + ru € K + rB and hence (k + ru,v) < (p + ru,v), which
implies (k,v) < (p,v). So v is exterior normal vector of K in p. The same way one can
show that v is exterior normal vector of B in u.

(iii) Clearly dp(K,z) < s. Assume dp(K,z) < s. Then thereis s’ <s,be Band k € K
with z = k + s’b. Due to 0 € int B we have (u,r) > 0 and thus we get

(z,v) = (k,v) + ' (b,v) < (p,v) + s(u,v) = (2,V),

which is a contradiction. Hence s = dp(K, z), which yields immediately p € 1I5(K, z). O

2.3 Mixed volumes and local versions

In this section we will introduce the mixed volumes, which are the analogues to the
intrinsic volumes in Minkowski spaces, and certain measures that provide information
about "where” the mixed volumes are.

For convex bodies K, B C R? there are numbers V(K [j], B[d — j]), 7 = 0,...,d, called
mized volumes, such that

Vd(K+7’B):ZTd]<;Z>V(K[]],B[d—]])a r > 0.

J=0



It is easy to see that the mixed volumes fulfil
V(K] Kld— j]) = Va(K), j=0,....d, K €K (4)
and that they are homogenous in the sense that
V(AK[j], pBld—j]) = M p=V(K[j], Bld—j]), Mp RS, j=0,...,d, B,K € K. (5)
It is well-known that they are monotone, i.e.
V(K] Bld - j) < VK], Bld-3), §=0,....d, (6)
for K, K',B,B" € K with K C K’ and B C B'.

Now assume that the gauge body B is strictly convex and satisfies 0 € int B. It is known
that for convex bodies K C R? we have exog(K) = (). Hence we can consider

pr (Kom) == Va({z € (K +rB)\ K | (pp(K, ), up(K, ) € n})
for r € RS and Borel-sets n C R? x R%. There are measures CZ(K,-),...,CP (K,"),
called relative support measures, on R? x R? with

d—1
pl(K,m) = ke ;,CP(K,n)

§=0
for r € R} and Borel-sets n € R? x R? (see e.g. [9]). Their projections on the first
component,
B ._ B d - d
qy'([(76> T CE (}(7ﬁ x R )7 J _'07'--7d'_jh ﬁ € E;UR %
are called relative curvature measures. Their projections on the second component,
B ._ B d . d
U7 (K,w) = C7(K,R" xw), j=0,...,d—1,we BR"),

are called relative area measures.

The total masses of the measure defined above are, up to normalization, the mixed vol-
umes. More precisely, for a strictly convex body B C R? with 0 € int B, a convex body
K CR%and j € {0,...,d— 1} we have

P (K, RY) = UP(K,RY) = CP(K,R? x R?) = QV(KU], B[d — j]). (7)

Rd—j

The second part of this subsection is devoted to the examination of the mixed area
measures. But before we come to their definition, we introduce the Hausdorff measure
and the surface area measure.

Def. 12. Let j € Rj and A C R? an arbitrary subset. For § > 0 we put
HI(A) =

inf{ Z(diamS)j | G CR? G is countable, A C U S, diam S < ¢ for all S € G}.
Seg Seg

The number ‘
HI(A) = k277 lim HE(A) € Rf U {oo}
—

is called j-dimensional Hausdorff measure of A.
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The intuitive meaning of the Hausdorff measure is that H’(A) gives the length, area,
volume etc. of A, provided that A is j-dimensional. For a more detailed introduction
of the Hausdorff measure, in particular for proofs of the facts that the restriction of the
Hausdorff measure to the Borel-o-algebra is really a measure and that the d-dimensional
Hausdorff measure in R? coincides with the Lebesgue measure, see e.g. [3].

For a convex body K C R? we call the measure S;_;(K,w) := 205" (K, w), w € B(RY),
which is concentrated on the unit sphere S? !, surface area measure. Its name derives
from the fact (see e.g. [18, (4.2.24)]) that

Si—1(K,w) = 1™ (1r(w)), (8)

where 7 (w) is the set of all boundary points of K having an exterior unit normal vector
in w, the so-called reverse sperical image.
For convex bodies K,B C R? the mized area measures are defined to be measures
S(K[j],Bld—j—1],-),7=0,...,d — 1, on R? with
-1 0y
Si-1(sK +rB,w) = Z < j )sjrd_j_IS(K[j],B[d —j—1w), r,s>0, (9)

J=0

for any Borel-set w C R?. For further information on mixed area measure we refer to [18,
section 5.1]. Seting r = 1 and s = 0 in (9), we obtain

Si_1(B,w) = S(K[0], B[d — 1],w), w € B(RY). (10)

The mixed area measures are related to the relative area measures. In order to make this
relationship precise, we define the reverse sperical image map of a strictly convex body
L C R? to be the map 71, : S9! — bd L that asigns to a vector u € S9! the point
p € bd L with exterior unit normal vector u. Since for a strictly convex body L C R¢ the
image of a set w under the reverse sperical image map is its reverse sperical image, the
use of the same symbol is no problem.

Remark 13. From Theorem 5 we get that L is strictly convex, iff by is differentiable on
R?\ {0}, and in this case we have Vhy(u) = TL(ﬁ) for all u € R\ {0}.

The relationship between relative area measures and mixed area measures is given by
Theorem 2.14 in [8], which says:

Theorem 14. Let K, B C R? be two convex bodies such that 0 € int B and B is strictly
conver. Then we have for j € {0,...,d — 1} and Borel-sets v C R4

\IJ'B<K’7) = L

J d/ﬂd,j

[ (TR ST Bl = = 1].du).

Now we will show that the 0-th relative curvature measure is concentrated on the extreme
points. In the Euclidean special case this is well-known (see e.g. [18, (4.6.1)]). We remark
that the set ext L of extreme points of a convex body L C R? is a Gs-set by [18, p. 66]
and hence measurable.

Theorem 15. Let B C R? be a convex body with 0 € int B, whose support function hp
is twice continuously differentiable on R\ {0}. Let L C RY be a convex body. Then the
relative curvature measure ®8(L,-) is concentrated on ext L.
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Lemma 16. Let B, K C RY be two convex bodies such that 0 € int B and B is strictly
convez. Then with M := max{hp(u) | u € S*'} we have for any Borel-set v C bd B

M _
UK, v) < d—M'Hd Y(y).

Proof. From Theorem 14, (10) and Remark 13 we get

WEK) = g [ (TR (w)S01(B.du)

1

< == | 1,(ra(u) MSy (B, du)
KRa Jgd-1

M
= d—Sd_l(B, {u e gd=1 | Tp(u) € v}).
Kd

Since 75 : S9! — bd B is surjective, we derive from (8) that
Sa1(B{u € 8T | mp(u) € 7}) = HT(v),

which completes the proof of the lemma. n
Proof of Theorem 15. Since hp is differentiable, B must be strictly convex by Remark 13.
Hence ®F(L, ) is defined. Let w C S9! be the set of all (Euclidean) exterior unit normal
vectors of L in points of bd L \ ext L. Since for every vector v € w there is more than one
point in bd L having exterior normal vector u, [18, Theorem 2.2.9] implies H? *(w) = 0.
Let 7 denote the set of all relative exterior normal vectors of L in points of bd L \ ext L.
By [9, Lemma 2.1] we have v = {Vhg(u) | u € w}. Since hp is assumed to be twice
continuously differentiable, Vhp is Lipschitz-continuous with Lipschitz-constant L, say.
By Theorem 1 from [3, section 2.4] this implies

Hd—l(,y) S Ld—l . Hd_l(UJ) — 0

Because the relative support measure C¥(L,-) is concentrated on the relative normal
bundel Ng(L), we get from Lemma 16 that

®F(L,bd L\ ext L) = CE(L,(bd L\ ext L) x R%)
= CP(L,(bd L\ ext L) x 7)

< U§(L,7)
M
< - . d*l
< T H ()
—0. O

2.4 The parallel volume of arbitrary bodies

In the last subsection of this section we will collect results about parallel bodies and the
parallel volume of arbitrary bodies.

Lemma 17. Let B C R? be a convex body satisfying RBY C B for some R > 0. Let
K CR? be a body, x € R and r € RT.



(i) If x € bd(K +rB), then dg(K,x) =r.
(i1) If dg(K,z) =r and rR > diam K, then x € bd(K + rB).

For an example, showing that the assumption rR > diam K cannot be dropped, see [10,
p. 181].

Proof of Lemma 17. (i) From z € K +rB we get dg(K,z) < r. If dg(K,z) < r,
then there would be p < r such that x € K + pB. Because of 0 € int B we would get
x €int(z+ (r — p)B) Cint(K +rB).

(ii) From dp(K,z) =r we get z € K +rB.

There are y € K, uw € B and s > 0 with z = y + su. Now z + eu ¢ K + rB for
€ > 0: Assume, there was ¢ > 0 with z + eu € K + rB. Then there was p € K with
T+ eu—p € rB. From ||y — p|| < diam K < rR we get y — p € intrRB? C intrB. Due
to the convexity of B and y + (e + s)u — p € rB we get

s €
—p= —-p=— - ——(y —p) €intrB.
vop=ytsu—p=_——(y+(etsju—p)+_——(y—p) €intr
Hence there is m < r with  — p € m B and thus © € K +mB. So dg(K,z) < r,
contradicting the assumption.
From z € K +rB and v+ eu ¢ K + 1B for e > 0 we get z € bd(K + rB). O

Theorem 18. Let K C R be a body and B C R? a convexr body with 0 € int B. Then
for arbitrary numbers ro > r1 > 0 we have

Vi(K +1oB) — Va(K + 11 B) < / V(K + sB) — V(K)) ds.

1
Proof. Let € > 0. Because of 4 (% — 1);_; = d there is § > 0 with ¢/ — 1 < (d +€)(t — 1)
for t € (1,1 +9). Let n € N*. Choose numbers s, ... 5™ m € N, with r; = s <
< s =y, satisfying s¥ /st <146 and s — s07D < Lforalli=1,...,m. For
fixed i € {1,...,m} we conclude from [20, Theorem 4]

§@)
5G—1)

Va(K + s9B) — Vy(K) < ( ) (Va(K + sV B) — Viy(K))

(the assumption that B is symmetric made in [20, Theorem 4] is not used its proof).
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Hence

Vi(K 4 sV B)=Vy(K + sV B)
= (VoK +sDB) — Vy(K)) — (Vy(K + sV B) — V4(K))

RUNY | |
< () ValK + 500 B) = Va(I)) = (Va( K + 5979 B) = Vy(K)

KU .

= (@) — 1) (Va(K +s""YB) = V4(K))

S(Z) — S(i_l)
SG-D)

' , d+e
— () _ o(i-1)
(s s )S(iq)

< (d+e) (Va(K + s"VB) — Vy(K))

(Va(K + sV B) = Va(K)).
Thus

Va(K +ryB) = Vy(K +mB) = Z\/CI<K_|_S(Z')B)_W(K+S(¢—1)B)

m . . d .
< 3 (s — SN (K 4 sV B) — Vy(K))

$(i—1)

Leting n — oo we get from the Riemannian definition of the integral

2 d+e€

Va(K +1rB) — Vy(K + 1 B) < /

T1

(Va(K + sB) — Vy(K)) ds.

The integral exists, since s — V(K + sB) is monotonically increasing and hence is
continuous on [rq, 7] except for at most countably many points, which implies that the
integrand is continuous except for countably many points. Since € > 0 was arbitrary, this
shows the assertion. O

We let Ky denote the set of all convex bodies with interior points.

Lemma 19. For a fized body K € C the map
Ko — RY, B Vy(K + B)
18 continuous.

Proof. Let B € Ky. Then B contains a ball of radius R > 0, say, which has w.l.o.g. its
center at the origin. Let € > 0. Since

Ry — RS, r— Vy(K +rB)
is continuous according to Theorem 18, there is 6 € (0,1) with
VK +B)—e<Vy(K+(1-6)B)<Vy(K+ (1+6)B) < Vy(K+ B) +e.
Let B € Ky be a body whose Hausdorff distance from B is less than Rd. Then

B C B+ R6BYC B+ 6B,

11



which implies (1 — §)B C B by the cancelation law for Minkowski sums, and
B C B+ ROB*C B+0B.
This however implies

Vi(K+B)—e<Vy(K+B)<Vy(K+B)+e O

For a body K C R? and a strictly convex body B C R? with 0 € int B the function
dp(K,-) is Lipschitz continuous and hence differentiable a.e. by Theorem 2. It is easy to
see, that the gradient Vdp (K, z) is never 0. Hence we can put

VdB(K, Z)

Vol 2) = (R )]

for every point z € R?, in which dp(K, ) is differentiable.
Now [10, Proposition 2.8] is the following:

Theorem 20. Let K C R? be a body and B C R? a strictly convex body with 0 € int B.
Then for any Vyz-measurable function f: R — RS we have

/Rd\K f(z)dx = /0’" /bd(K+SB) f(2)hp(vp(K, 2)) dH¥ ™ (2) ds.

Now we want to show that vp(K, z) coincides with the vector ng(K, z) defined on page
6, provided dp(K,-) is differentiable in z.

Lemma 21. Let K C R? be a body and B C R? a smooth convex body with 0 € int B.
Then Vdp(K,z) is a positive multiple of ng(K, z) in all points z € R\ K, in which
dp(K,-) is differentiable.

Proof. Let z € R? be a point, in which dg(K,-) is differentiable. As shown in the proof
of [10, Lemma 2.1}, this implies z ¢ exop(K). Because B is smooth, ng(K, z) is defined.
Since 0 € int B, there is R > 0 with RB? C B. Let v € S* be a unit vector orthogonal to
np(K,z) and € > 0. Now consider the function

f:[-R,R| =R, t » —max{{x — z,v) |x € K +rB,{x — z,v) = t},

where v := ng(K,z). As B is smooth, we have lim; o f(t)/t = 0. Put p := dp(K, z).
From
z+ewe€ K+ pB+ (f(e)B*CK+(p+ f(e)/R)B

we get dp(K, z+ev) < p+ f(€)/R. Hence the one-sided directional derivative of dp (K, -)
in 2z in direction v is not positive. Since, however, the same holds with v replaced by —wv
and we have assumed that dg(K,-) is differentiable in z, we get

(Vdp(K,z),v) = 0.

But this shows the assertion. O
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3 The main results

In this section we examine the asymptotic order of the parallel volume difference. First
we show in Theorem 22 that this difference can at most have order r¢=2 in arbitrary
Minkowski spaces. In Theorem 26 we will show that in many Minkowski spaces, and in
particular in the Euclidean space, it can at most have order 7?=3. The examples 24 and
29 as well as Corollary 30 show that our theorems are in a certain sense optimal.
We let pp denote the radius of the largest ball contained in a convex body B C R™ and
diam A the diameter of a subset A C R™. Moreover, we let B denote the affine hull of a
body B C R"™ and B% its affine-orthogonal compliment. For two bodies K, B C R" we
call

Kp = U conv(K N (B + z))

xeBL

the B-convezification of K.

For the notion of a random closed set, a random body, etc. we refer to [19].

We observe that the set C of non-empty compact sets and the set K of non-empty, con-
vex compact sets are measurable by [19, Lemma 2.1.2 and Theorem 2.4.2]. As an easy
consequence of [19, Theorem 12.3.2] maps that are continuous w.r.t. the Hausdorff-metric
are measurable w.r.t. the Fell-Matheron-o-algebra. The functions K — R, B +— pp and
diam : C — R are obviously continuous w.r.t. the Hausdorff metric and hence measur-
able. By [19, Theorem 12.3.5] the same holds for C x C — C, (K,L) — K + L and
CxRy —C, (K,r)— rK. The map C x C — C, (K, B) — Kg is shown to be measur-
able in [13, Lemma A.7]. The map V,, : C — R is upper semicontinuous by [19, Theorem
12.3.6] and hence measurable (see [19, p. 19]).

Theorem 22. Let1l < d <n. Let X CR" be a random body andY C R" a d-dimensional
random convex body. Put G := max{diam X, 1}, S := max{diam Y, 1} and R := py. If
Sdfl .Gn

c:= dzdlidlin_dE[ 7

| <o
then we have
EV (Xy +7Y) = Vo (X +rY)] <ec-r?2 r>1.
In the proof of this theorem, we need the function
wp : Ry — Ry,

r— min{dp(y, 2) | y € BY, 2 € R, y € TI5(0y, 2), dp(0,2) =7}, (11)
which is defined for convex bodies B C R¢ with 0 € int B. For a more detailed introduction
see [13].

We first prove a lemma making the same statement as the theorem under additional

assumptions and then argue that we can assume that these additional assumptions are
fulfilled.

Lemma 23. Let K CR% d > 1, be a body and B C R? be a convex body such that hg is
twice differentiable on R\ {0}. Put G := max{diam K,1}, S := max{diam B, 1} and

Sdf 1, Gd
pB

C/ = d2d/€d

13



Then we have for all r > 1
Va(conv K +1B) — Vy(K +rB) < C"- Fa-2

Proof. By the translation-invariance of the Lebesgue measure we may assume pg B¢ C B.
Moreover, B is strictly convex, since we assumed hp to be differentiable on R\ {0}.
We put L := conv K. Then we get by [13, Lemma 3.4]

Va(L+7rB) — Vy(K + rB)
=Vy((L+rB)\ (K +rB))

<Vi({z e RY | pp(L,2) € L\ ext L, dp(L,x) € (Gwp(5),r]} U(L\ (K +1B)))
- Z k@7 (L, L\ ext L) (r' — (Gwg(%))") + Va(L \ (K + rB)). (12)

i=1
Now we will derive an upper bound for the right-hand side in (12). The equation
1 -
r—wg(r) < —, rekRy. (13)
PB

is shown in [13, Remark 3.9] to be an easy corollary of the triangular inequality for dp.
Since obviously wg(s) < s for all s € Rt we conclude

= (Guwp(§)) = (r — Guwp(%)) Z (Guwp(Z))

Jj=0
i—1
< & rI(GLYi—1-J
< &Y @)
Jj=0
i—1
- G P
PB
=0
= G-t
PB

By (7) we have

O.Z)V(L[d— i], Bli]).

1

ki ®F (L, L\ ext L) < (

Since L is contained in the circumsphere of K, whose radius is at most G, and B is
contained in a ball of radius S, we get by (4) - (6)

V(L[d — 1], B[i]) < V(GB%d — 1], SB%i]) = G*'S'ky4
Thus
/i ®% (L,L\ extL) < (f) GS k. (14)

14



Using (12), (14) and Theorem 15, which says ®F(L, L \ ext L) = 0, we obtain

Vi(L 4+ rBY) — Vy(K 4 rB?)

d
<> k@7 (L L\ ext L) (r' — (Gw(Z))") + Va(L\ (K +rB))

=1

<§de’LSZ . Zl—l-K,Gd
> i B d

=1

d—1,vd
< Z(d -1) (d) TG rd=2 4 g Gird?

t PB
Si-1Gd
< -1 2d/{d + Iide>7“d_2
PB
<d2d/£d )rd_Q. O

Proof of Theorem 22. Let r > 1. We want to prove
BV (Xy +7Y) = V(X +7rY)] < c-ri 2

Put X* := X N (Y +z) and Z% := conv X* for z € Y'L.

By Lemma 10 there is a sequence (Yy)ren of random convex bodies lying a.s. in Y such
that for all k € N the support function of Y is twice continuously differentiable on Y\ {0},
and that limy_,o Yz = Y a.s. Due to Lemma 19 we have a.s. for all x € Y, that

Vi(Z® +71Y) = Vy(X* +7rY) = lem Va(Z® +1Yy) — Va(X* 4+ rYy).

Putting
Sdfl X Gd
R Y

it follows from Lemma 23 that a.s. for all z € Y+ we have

C' = d2%y

Va(Z* 1Y) = Va(X* + 1Y) = Jim Va(Z" + 1Y) = Va(X7 +7Yy) < C" -2,
—00

since diameter and p-number are continuous when considered as functionals Ko — R{.
Thus (we will comment on the measurability below)

EVo,(Xy +7Y) =V (X +7rY)|=E {/ Va(Z® 4+ 1Y) = Vy( X +7rY)dx
X[yt



It remains to show those expressions of the previous equation, whose measurability was not
proven before the statement of Theorem 22, are measurable, too. The map C x I x R* —
C, (X,Y,z) — X7 is measurable by [13, Lemma A.1] and [19, Theorem 12.2.6]. The map
conv : C — K is measurable by [19, Theorem 12.3.5]. As an easy consequence of [19,
Theorem 12.3.6] the Lebesgue measure V; on the set of all bodies of R™, whose affine
hull has at most dimension d, is upper semicontinuous and hence measurable. In the final
version of [13] it will be shown that for measurable maps f : @ X R™ — R, where {2 denotes
the probability space on which Y is defined, [, f(w,z)dz is a random variable. O

Now we will show that the order 74~2 in Theorem 22 is optimal.

Example 24. Put K := {—ej,e;} and let B := conv{—ej, e;,...,—eq4,¢eq} be the unit
ball of the L;-norm. Because V;_i(conv{—es, ey, ..., —eq,eq}) = 2971 /(d — 1)!, we have

Vi(conv K +rB) — Vy(K + rB)

_ /_ Vi ({(z1, . 20) € (conv K + rB)\ (K + 7B) | 2 — 1)) dt

1

= 2/1 r 1207 )(d — 1) — (r — )27 /(d — 1)) dt

. 1 .
AT B T

While the order %2 is optimal under the assumptions of Theorem 26, we can show that
under the additional assumption that the gauge body contains a ball as summand we
have in fact order 7473, In particular, this is true in the Euclidean case.

For a convex body B C R? we put

R(B) := max{p € R{ | pB® is summand of B}.

The Blaschke selection theorem (see [18, Theorem 1.8.4]) and the continuity of Minkowski
sums (see [19, Theorem 12.3.5]) imply that the maximum is attained. The following lemma
tells use that the map R : C — R{ is measurable.

Lemma 25. The map R :C — R is upper semicontinuous .

Proof. Let (K;);en be a sequence in K converging to K € K. Since (R(K;))en is bounded,
this sequence has a convergent subsequence, w.l.o.g. the sequence itself. Now there is a
sequence (p;)ien converging to lim; ., R(K;) and a sequence (M;);en of convex bodies
with K; = M; + p;B? for all i € N. By the Blaschke selection theorem we can assume
that (M;);en converges to a convex body M. By the continuity of Minkowski sums we
have K = M + lim;_,o, R(K;)B%. Hence R(K) > lim;_, R(K;). O

Theorem 26. Let1 < d <n. Let X CR" be a random body and Y C R" a d-dimensional
random convex body. Put G := max{diam X, 1} and S := max{diam Y, 1}. If
Sd . Gn+1

o d+2
c:=d2 + Hdlin_dE [W

]<oo,

then we have
E[V,(Xy +7Y) = V(X +7Y)] <c-r¥3 r>1.
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The main reason, why we obtain this sharper result now, is that we have instead of (13)
the following lemma.

Lemma 27. Let B C R? be a convex body with interior points, which has a summand
RB® for some R > 0 and satisfies B C SB? for some S > 0. Assume that one largest

ball contained in B has its center at the origin. Then with C' := R‘:‘; we have

C
r—wp(r)<—, reR{.
r

Proof. 1f r < %, we conclude from (13)

48
rRpp?’

IN

1
r—wg(r) < —
slr) < pB
So let r > % from now on. There are points z € R? and y € B¢ with y € 115(0y, 2),
dp(0,z) = r and dg(y, z) = d(0y, 2) = wp(r). Put ¢ :== (2 —y)/dp(y,z). Then g € bd B
by Lemma 11(ii). Moreover we let u denote the (Euclidean) exterior normal vector of B
in g, which is determined uniquely, since RB? is a summand of B, and let v denote an

arbitrary unit vector perpendicular to u.

z=y+wp(r)g

bd(rB)

We will now proceed as follows: We will first show

(rg = zu)

r—wg(r) = o

Then we will give an upper bound for (rq—z, v) in terms of (rq—z, u) and derive from the
fact that B has a ball as summand an upper bound for (rq — z,u) in terms of (rq — z,v).
Combining these two bounds will give the desired upper bound for (rq — z,u). So let
t € [r,wp(r)]. In dimension d > 3 we cannot say anything about the angle between Oy
and v, but by Lemma 11 there is a common exterior unit normal vector of B in ¢ and of
Oy in y and hence (y,u) = 0. From z = y + wg(r)q we get on the one hand

(tg — z,u) = (tg —wp(r)qg —y,u) = (t —wp(r))(q,u)
and thus
<tq - Z?“)

(g, u) (15)

t—wp(r) =

17



and on the other hand

|(tq — 2, v)| = [(t —wp(r)){g,v) — (y,v)| < —ws(r))l{g,v)| + L.
From the last two equations we get

<tq_27u>‘<

(q,u)

Since ¢ € B C SB? we get |(g,v)| < S and since ppu € ppB? C B and u is exterior
normal vector of B in ¢ we get (q,u) > pg. Thus

‘(tq—Z,'UHS ,U>|+1

(g — =) < (g — 2u) 4 1. (16)
PB

We want to show

4
Rr
for all ¢t € [wg(r),r]. Since this is true for ¢ = wp(r) and the left-hand side of (17) is
obviously continuous in ¢, it suffices to show that there is no t € [wg(r),r] for which

equality holds in (17). So assume, there is ¢t € [wg(r),r]| for which equality holds in (17).
By (16) we get

(tq — z,u) < (17)

45

tq — <
(ta—z0)| <

+ 1.

bd(rm + rRB?)

Now put m := ¢ — Ru and denote the unit vector in the direction z — tm — (z — tm, u)u
by wvg. Since we have assumed that equality holds in (17), we get

(z —tm,u)® + (z — tm, vy)?
(z —tq+tRu,u)® + (z — tm, vp)*
(tR — {tq — 2z, u))* + (tq — 2, v0)"

4 \? 48 2
< (tR- — 1) .
N < RT) - <PBR7” * )

Iz —tm* =

Due to



and (13) we get

P T o L3
- 4
and thus ' ' i
(r)'= (n- ) =5t () 20122 ()’
H
T e (e ) () < ()’

So we have z € int(tm + tRB?). Since m + RB? C B by Lemma 7, we get z € int¢B.
Hence there is ' < ¢t with z € 'B and so dp(0, z) < t, which contradicts t < r = dg(0, z).
So we have proven inequality (17).
Now we use the equations (15) and (17) in the special case t = r and we use again the
inequality (g, u) > pp we derived before (16) and get

r—wB(r):—<Tq_Z’u>§§: 1 < 15 : O

(q,u) ps TRps ~ rRpp?

The following lemma is the counterpart to Lemma 23.

Lemma 28. Let K C R d > 1, be a body and B C R be a convex body with a summand
RB? R >0, such that hp is twice differentiable on R4\ {0}. Put G := max{diam K, 1},
S := max{diam B, 1} and

Sd A Gd+1

C' = A2k, 73

Then we have for all r > 1
Vy(conv K +rB) — Vy(K +rB) < C" - 1973,

Proof. Just like in the proof of Lemma 23, B is strictly convex and we may assume
RBY C B. When we put again L := conv K, (12) remains true. We obtain a better upper
bound for 7" — (Gw(§))", i = 1,...,d, now. Lemma 27 says that

s —wp(s) < 97 s € RY,
S

where C' := 73. Since obviously wg(s) < s for all s € R*, we conclude

r' = (Gus(E)) =(r = Gus(§) D (Gup(g)) ™

7=0
i—1
=G (& —ws(g)) p_r (Gus(g) ™
j=0
i—1
<GEEN I(GE) T
7=0
i—1
_CG2y i
j=0
=CGir' ™



We will need a slightly different upper bound for V4 (L\ (K +7B)) now. Since L C K+rB,
if rR > G, we have

G
Va(L\ (K +rB)) < Vg(L)1{pegy < dedﬁ%. (18)

Using first (12) and then (14), which is still valid, too, (18) and Theorem 15, we obtain

Va(L +rB*%) — Vy(K +rB%)
<> Rki®F (L, L\ ext L) (r' — (Gwp(§))) + Va(L\ (K +1rB))

i=1

< dz_i <d> Gd_iSilid -CG?ir—2 + ﬁdeE
= 1 rR

< dz_i(d —1) (d> kgSTICGI A3 1 iy G =3
T = i R

d+1
< ((d — 1)2%k489tCGT + de )rd*?’

Sd . Gd+1
)

Now Theorem 26 can be proven the same way as Theorem 22.

< (d2d+2/@d 0

In the rest of this section we will show that certain improvements of Theorem 26 are not
possible. First we will show that the order 7?3 cannot be improved, even in the Euclidean
deterministic case.

Example 29. Let K := {v, —v}, where v € R? is a unit vector. Put

D(r) = {z € B |(w. )] < &\ — L < Im(@)] <7}, r> 4,

where p; denotes the orthogonal projection from R onto the linear subspace perpendicular
to v. Since D, C conv K +rB?% and D, N (K + rB%) = () we have

d—1
Va(conv K +rB?) — Vy(K + rB*) > Vy(D,) = ka1 (r' =y /r2 =1 ).

A purely analytical computation shows that the latter expression is indeed of order r?=3.

Now we will show that the assumption that B contains a ball as summand cannot be
relaxed in the planar case.

Corollary 30. Let B C R? be a convex body. Then the following are equivalent:

(i) There is a constant ¢ € R§ such that
Vao(conv K +rB) — Vo(K +rB) < ¢
r
for all r € RY and every conver body K C R? with diam K < 1.
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(ii) B has a summand RB?, R > 0.

Proof. 1f (ii) is fulfilled, then by Theorem 26 there is a constant C' such that
C
Vo(conv K +rB) — Vo(K +rB) < —
,

for all > 1 and every body K C R? with diam K < 1. For r € (0,1] and a body K C R?
with diam K < 1 we have

B*+ B
Va(conv K +1rB) — Vo(K +1rB) < Vo(B* + B) < @

Hence we have

- max{C, Vo(B* + B)}

r

Va(conv K 4+ rB) — Vao(K + rB)

for all r € RT and bodies K C R? with diam K < 1.

So now assume that (i) is fulfilled.
First assume that B has no interior points. Then B is contained in a line with unit normal
vector 7, say. Let S be a segment of length 1 perpendicular to 7. Put K := S U (S + 7).
Then

Vo(conv K +rB) — Vo(K +rB) =1+,

where [ > 0 denotes the length of B. Since this contradicts (i), B has interior points.
The support function hpg is convex and thus according to Theorem 4 a.e. Alexandrov-
twice-differentiable. In particular, the second derivative hg in v in direction orthogonal
to v exists for a.e. v € S'. We call it R(B,v). Now we will prove that there is a constant
¢ > 0 such that R(B,v) > ¢ holds, whenever R(B,v) exists. According to Theorem 8
this yields (ii).

So let v € S! be a point, in which hp is Alexandrov-twice-differentiable, and choose
7 € S! perpendicular to v. Let 6 : R?> — R? be a choice of subgradients of hp. Then
according to Theorem 5 the point u := 6(v) lies in bd B and has exterior normal vector
v.

There is € > 0 and £ € R? with B.(¢) C int B. Let by € bd B denote a point, which

satisfies 0 < (by — u,7) < § and has an exterior unit normal vector ny with (ng,v) > 0.

Let b§ and n{, be defined in the same way with u — b instead of by — w.

Let n € S be a vector with (v,n) > 0 and 0 < (n — v, 7) < min{(ng, 1), —(nj, 7)}. Put
n* :=2(n,v)v—n. Now b := 0(n) and b* := 0(n*) are points in bd B with exterior normal
vectors n resp. n*. We put K := {0,7} and r := m

Now the point $7 + 7¢ is both in int(rB) and in int(7 + 7B). Indeed,

<n377-> S <n*77-> S <Tl,7'> S <n07T>
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and thus b )
> 0 — 077_
Y

So i7+ 1€ € rB.(§) Cint(rB) and 37 + 1€ € T+ rB(€) C int(7 + rB).

>

N =

U ru—4+ T

/ |

to

= Graph von m

Now every line of the form {z € R? | (z,7) = t} with ¢t € [ty,¢; + 1], where t; := r{u, 1),
intersects at least one of the segments [ru, i7 + r¢] or [37 + &, 7 + ru]. Hence the sets
{r e K+rB| (x,7) =t}, t € [t1,t1 + 1], are not empty and the function

m: [t t1 + 1] = R, t » max{(z,v) |z € K+ 1B, (x,7) =t}
is defined. Now there is a number ¢, € [t1,?; + 1] with
m(t) = max{(z,v) | x € rB, (z,7) =t}, t<to,

and
m(t) = max{(z,v) |z € T+ 1B, (z,7) =t}, t>t.

Since ((T + rb*) — rb,7) = 3, we have either to — (rb,7) > § or (T +rb*,7) —ty > 1,
w.l.o.g. the first.
Now we put

A={z e R? | (x —rb,7) < i (x,n) > (rb,n), (v,v) < (rb,v)}.

22



It is easy to see that A C conv K + rB, but AN (K 4+ rB) = (). One cathetus of the
rectangular triangle A has length %L. In order to compute the length of the other cathetus,
we let S denote the point with (S,n) = (rb,n) und (S,7) = (rb,7) + 1. Then
0= (rb—S,n)
= (rb—S,v)(n,v) + (rb — S, 7)(n, 1)

= (rb— S,v)(n,v) — i(nﬂ').

Thus the length we looked for is

(rb, v) — (S, v) = 4%‘1 TV>>
Hence we get
Lip ) <l.1. (n, 7)
(7)< 509 4{n, V)
= V5(A)
< Va(conv K +1B) — Vo(K +1B)
<
— 5 b7)
5(0(n) —0(n*), 7).
This means |
(O(n) —0(n*), 1) > 1—66<n,7'> = @(n —n*, 7).

Since we assumed 6 to be differentiable in v and any vector in S' sufficiently close to v
could be chosen to be n, this implies

1
_ 9
R(B,v) = x{0(v + A7), T)p—0 = 55
Now Theorem 8 implies that B has a summand of the form RB?, R > 0. m

Conjecture 31. There are conver bodies B C R% d > 3, which contain no ball as
summand, but for which there is a constant ¢ € RS with

Va(conv K +rBY) — Vy(K +rBY) < c-r*3 (19)
for all ¥ > 1 and for all bodies K C R% with diam K < 1.

Reason: Choose B to be a convex body, for which there are numbers S > 0 and « € (1, 2)
and a convex body B with a ball as summand, such that

{(x1,...,2q) € Blaxg>—-S}={(x1,...,24) € R¢ | =S <xg < —||(x1,...,24-1)]|"}

and
{(xl,...,a:d)EB|xd§—S}:{(x1,...,xd)EB]de—S}.

Now there is no R > 0 with 0 € m + RB? C B for any m € B.
Geometric intuition tells us that it suffices to check (19) in the special case K = {—ej, €1},
where e; denotes the first unit vector. This is, however, an easy computation. O]
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4 The derivative of the parallel volume difference

Theorem 26 suggests that under its assumptions, there is a constant ¢ with

d
d_E[Vn(X +7Y) =V ( Xy +7Y)] < ¢ rd=4
r
for all sufficiently large r. However it does not imply this.
But we can prove this statement in the case, where the dimension d of Y is 2, under some
additional regularity assumptions.

Theorem 32. Let G, R and S be three R -valued random wvariables with R < 1 and
S,G>1 a.s. Let X CR"™ be a random body whose diameter is a.s. less or equal to G and
let Y CR"™ be a random 2-dimensional body, which is a.s. strictly convex if considered as
subset of Y, which contains a.s. a ball of radius R as summand and which is a.s. subset

of the ball SB™. If
SG\? 1o
<?> s

c = 3200k, o < 00,

then:

(i) Forb>a>1 we have

E[V,(X + bY) — Vi, (Xy + bY)] — B[V, (X + aY) — Vi (Xy +aY)]| < g - g

(ii)) The map r — B[V, (X + 1Y) — V. (Xy + rY)] is differentiable for almost all r > 1

with J

d—E[Vn(X +7Y) = Vo(Xy +7Y)]| <c-r72
r

Again, we start by proving the theorem in the special case that n = 2 and all sets involved
are deterministic.
Since the derivative of the parallel volume is an integral over the surface of the parallel
body by Lemma 20, we will examine this boundary now. In the following we will always
assume that the gauge body B fulfils the following condition:

(A) B is a strictly convex body, which has summand of the form RB?, R > 0, and fulfils
RB? C B C SB? for some S > 0.

Recall the definition of dg, pg, up and ng on page 6.

Lemma 33. Let B, K C R? be two bodies such that B fulfils (A) and let r > % be a
number. Let I be a closed convex set in the boundary of L := conv K, whose endpoints lie
i K. Let uw € B denote the point, in which B has the same exterior unit normal vector v
as L has in the points of the relative interior of I. Let 7 denote a unit vector orthogonal
to v and let j denote the length of I. Then the map

fr: I >R y—sup{s>0]|y+sucK+rB}

has the following properties:
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(i) {z € bd(K +rB) | pp(L,2) € I} ={y + fr(y)u |y € I}
(i1) If \/(2Rr)? — j2 (v,u) — j|{u, )| > 0, then f,. is Lipschitz continuous with Lipschitz

constant

J
(2RT)2 _j2 <V7u> _j’<u77->|
(iii) For all z € bd(K + rB) with pg(L, z) € I we have

Iy diam K )2
|hp(np(K,2)) —hp(v) + (u,v —np(K, 2))| < ((+ 433};1 K) P2,

if np(K, z) is defined.
Proof. The definition of f, makes sense, since
L C K + (diam K)B? C int(K + rB)

and thus the supremum is taken over a non-empty set.

(i) Let y € I. Since we have z :=y+ f.(y)u € K+ 7B, but z+eu ¢ K +rB for all e > 0,
we get z € bd(K + rB). By Lemma 11(iii) we have pg(L,z) =y € I.

So now let z € bd(K + rB) with y := pg(L,2) € I. Since u is the uniquely determined
point from B with exterior normal vector v, there is according to Lemma 11 a number
S0 € R(J{ with z = y + spu. Now we have on the one hand y 4+ spu € K + rB. On the
other hand we have y + s'u ¢ K + rB for all & > sy: Assume there is s > sy with
y+ s'u € K +rB. Then there is x € K with y + s'u — x € rB.

. y+su
*Z =Y+ Sou

u
A
K

X

Moreover, ||y — z|| < diam K < rR, and hence y — z € intrRB? C intrB. Since B is
convex, we get

s’ — s
8/

y—l—sou—x:§(y+s'u—$)—l— (y —x) € intrB.

So z € int(K + rB), contradicting the choice of z.

Thus sg = sup{s >0 |y + su € K +rB} = f.(y) and therefore z = y + f.(y)u.

(ii) We obey that 7 is parallel to I, and introduce a (non-orthonormal) coordinate system
by choosing the endpoint of I, from which the other lies in direction 7, as origin and
identifying (x1, x2) with x17 + xou.

Let z,y € bd(K + rB) with pg(L,z) € I and pp(L,y) € I and w.l.o.g. y2 > z5. Let
e > 0. We assume |z; — y1| < € and |[(z — y,7)| < e. Moreover, let p € K and b,m € B
denote points with y = p +7b and b € m + RB? C B and put p := p + rm. Then from

p+rRB>=p+r(m+ RB*) C K +1B
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we get = ¢ int(p + rRB?) and hence ||z — p|| > Rr = ||y — p||. This gives

(1 = p1)* + 2(1 — pr) (w2 — Pa) (7, u) + (w2 — Pa)?[|ul|®
= ||(x1 = p1)7 + (w2 — Po)ull?
> [|(yr — p1)7 + (y2 — Po)ull®
= (y1 — P1)* + 2(y1 — P1) (y2 — D) (T, ) + (y2 — Pa)*||ull,

and hence

(1 —P1)* — (v — P1)?] + 2[(21 — P1) (w2 — P2)— (1 — Br) (y2 — Po)] (T, u)
> [(y2 — P2)? — (x2 — P2)°] [Jul®.

Since

(21 = p1) (22 — P2) — (1 — P1) (Y2 — P2)
= (w1 — P1)(x2 — P2) — [(y1 — 21) + (21 — P1)] (32 — Do)
= (21— p1)[(w2 — P2) — (2 — P2)] — (11 — 1) (y2 — P2)
= (21— P1)(x2 — 92) — (Y1 — 21)(y2 — P2),
this is equivalent to
[1’% —2x1py — y% + 291151] + 2[(951 - 251)(@ - 92) - (yl - $1)(y2 - f’z)]<7'7 U)
> [y5 — 2y2p2 — x5 + 2xP0] [|ul|®
= (1 — y1) (@1 + y1 — 2P1) + 2[(x1 — y1) (Y2 — P2) {7, w)
> (y2 — x2) (y2 + x2 — 2P2) Jull® — 2(21 — 1) (w2 — y2) (7, u)
=(z1 — y1)[(z1 +y1 — 2P1) + 2(y2 — Pa) (7, )]
> (yo — 22)[(y + 2 — 25) |ul]® + 2(z1 — p1) (7, u)] (20)

In order to find bounds for the second factor on either side of (20) we need the inequality
(@ —pv) =/ (rR)? = (§)%, (21)
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that we will prove below. We obey, that this inequality holds also with x replaced by .
Since 7 and v are an orthonormal base, we have moreover (only with y, not with z):

| y— p7 |_\/||y p||2 y—@y)Q

< \J(rR? — ((rR) — ()?)

Thus we obtain

(21 4+ y1 = 2p1) + 2(y2 — P2)(7, w)| < |2y — 2p1)(7, 7) + 2(y2 — P2)(u, 7)| + €
= [((2y1 — 2p1)7T + 2(y2 — P2)u, 7)| + €
=2[{y —p,7)| +e
<j+e

and
(Y2 + w2 — 22| *+2(21 — pr) (7, u)
> <(y2 + X9 — 2]52)u—|— (y1 +x — 2?51)7', U> — €‘<T, u>|

= (y +z — 2p,u) — e[{1, u)|

= (y+x—2p,7)(u,T) + (y + 2 —2p,v){u,v) — e[(T,u)|
(2y = 2p, 7)(u, 7) — €l(u, T)[ + {y + 2 — 2p, v)(u,v) — €[(7, u)|
—j[{u, 7)| (rR)? = (4)2 (u,v) — 2¢|(,u)|
=V (©2rR)* — j* (u,v) — (j + 2¢)|(T,0)|.

v

v

With help of these inequalities and the assumption y, > o we get from (20)

[z =y (G +€) > |z —y1| (21 +y1 — 2p1) + 2(y2 — Pa)(T, u)|
> (21— y) (@1 +y1 — 201) + 2(y2 — P2) (7, )]
> (yo — 22)[(y2 + 2 — 2p) ul]® + 2(x1 — p1)(7, u)]
> (y2 — 22)(V(2rR)? — 32 (u,v) — (j + 2¢)[{T, u)]).

Now we can drop the restrictions |z — 11| < € and [(z — y,7)| < e If e.g. 1 < y1, then
we let 2(©), () € bd(K + rB) denote points with z = 2,y = 2, §°) << g
such that ]x G- 1) — 29| < eand [(z0-1) — 20) 7)| < € holds for j = 1,...,n. We get

(y2 — x2) - (V (2Rr)? = j2 (v, u) — (j + 2€)[(u, 7)])

- Dwé” — ) (VR = () — G+ 26) (7))

<le‘ |- (J+e)

= |$1—y1|'(3+€)-
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Since € > 0 was arbitrary and we assumed /(2rR)? — j2(u,v) — j|{u, 7)| > 0, we obtain
J
(QTR)Z _j2<u> l/> _j‘<ua7—>‘

Yo — T2 < |21 — 1]

which shows the assertion, as y, — x5 > 0.
It remains to show (21). We put m := u — Rv and A := {0,j7}. The main part is the
proof of

(x —rm,v) > 4/(rR)? — (1)2.

In order to show this inequality, we set py := 'dB(L,:c) < r. Then x € I + pyu, since
u = up(L, ). Because of I C A+ JB* C A+ =B we get

z€l+pBCA+(po+3)B

and thus

po + %% > dp(A,x) > dp(K,z) =T,

since 0, j7 € K. Hence R(r — py) < % and with help of the assumption r >
obtain

diam K

B, we

poR > % (22)
Because B has a summand RB? and therefore m + RB? C B holds by Lemma 7, we
conclude from z ¢ int(K + rB), that = ¢ int(A + pm + pRB?) holds for all p € (py, 7).
As x € I + pou we obtain moreover (x,v) < (pu,v) for all p € (po, ).

pm+jJT

Now we will show that x lies for all p € (po,r] in the rectangle plotted in the figure.
Precisely this means that the inequality (z,v) < (pu,v), which was already mentioned,
holds and the three scalar products (x — pm,7), (pm + jT — x,7) and (x — pm,v) are
positive. Assume the contrary. Since these terms are obviously positive for p = py and
continuous in p, there must be a minimal value p; € (pg,r|, for which one of the scalar
products is not positive. Clearly, for p = p; none of the scalar products is negative. Now
the first one cannot be 0, since

0 < (z—pim,v) <(pu—pim,v)=pR

and (z — pym,7) = 0 would give = € int(A + pym + p;1RB?). For an analogue reason
the second one cannot be zero either. However, the third one must be positive, too.
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Namely, 0 < (z — pym, 7) and 0 < (pym + j7 — z,7) yield [(z — pim, )| < L or [(pim +
j7 —x,7)| < 4. Since Z < piR holds by (22), from (z — pym,v) = 0, we would get
z € int(A + pym + py RB?). Hence the three expression are also positive for p = r and
thus either [(z — rm,7)| < L or [(rm + j7 — z,7)| < £ holds, w.l.o.g. the first one. As

z ¢ int(A + rm + rRB?), we conclude

(x —rm,v) = \/||x —rml|? — (x —rm,7)2 > 1/(rR)? — (%)2 (23)

Moreover m + Rv € B, which gives (m + Rv,v) = (u,v) > (m + Rv,v) and thus
(m,v) > (m,v). Because of (p,r) <0 we obtain

<ZL‘—]§,V> = <J}—p—7“m7y>
Z <I‘ - T?7_7,, V)
>/ (rR)? = (§)2,
which completes the proof of (21).

(iii) Again, we introduce a coordinate system such that the endpoint of I from which the
other one is in direction 7 is the origin. Let z € bd(K +7B) be a point with pg(L, z) € I,
for which ng(K, z), and hence pgp(K, z) and up(K, z) are defined. We put b := ug(K, 2)
and show

16— ull < ((1+ 1y diam K) - 77 (24)
On the one hand z = p+rb holds, where p := pp(K, z), and on the other z = y + pu with
y:=pp(L,z) € I and p:=dg(L,z) <r. This gives

relb—ull = [(z = pu) = (z = r0) = (r = p)ul| = lly —p = (r = p)u]|. (25)

In order to derive an upper bound for r — p, we put again m := u — Rv. Because of (23)
and (y,v) = 0 we get

(rR)2— (4?2 < (z—rm,v)

plu, v) —r{m,v)

= plu,v) —r{u— Rv,v)
—(r = p)(u,v) +r(Rv,v)
—(r—p)R+rR

= pR,

IA

where we used for the second inequality, that » — p > 0 and (u,v) > (Rv,v) = R, since
Rve RB*CB.
This yields (rR)*> — (4)* < (pR)? and thus

(r=p)rR* < (r = p)(r + p)R* = (rR)* = (pR)* < (§)*.

By the assumption rR > diam K and j < diam K we get

7 - diam K

(r — p)(diam K)R < 1
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and hence

J
— < L
"TP=AUR
Using (25) we get
reflo—ull = lly—p—(0—pul

<y =pl + (= p)lull

. J
< d K+ —
< diam K + 4RHUH

Jull\ .
(1+ iR diam K.

IN

Now we have shown (24).

Put 7 := ng(K, z) and let 7 denote a unit vector perpendicular to 7. The ball of radius
R with center at b — RV is contained in B according to Lemma 7 and thus u is not in the
interior of this ball.

[

~)2

Hence
R* < ||(b— Ri) —ul]?
(b — RP) —u,0)* + ((b — RP) — u,7)?
= ((b—u,v) — R)*+ (b—u,7)?
(b—u,0)? —2R(b —u, D) + R* + (b —u, 7).

With inequality (24) this gives

2R(b—u, ) < (b—u,0)*>+ (b—u,7)?
= [b—ul
2
< <<1+%>-d1amK-7’_1> ,

which is equivalent to

(1 + k)2 (diam K)?
2R

Since we have (b — u,7) > 0 by the choice of 7 and

-2

(b —wu,v)

IN

r

hg(P) — hpg(v)+ (u,v —0) = (b,v) — (u,v) + (u,v —v) = (b—u,r),
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we obtain

(1 + By (diam K)*

2, O
R ’

0<hp(@)—hp(v)+ (u,v—7r) <

According to Lemma 33 a particular set is a graph of a Lipschitz function with respect to
a not orthonormal coordinate system. The following lemma implies that this set is also a
graph of a Lipschitz function with respect to an orthonormal coordinate system.

Lemma 34. Let F be a set of the form {x7 + f(z)u | x € I}, where I = [0,7] is an
interval, T is a unit vector, u is a vector linearly independent of T and f : I — R is a
Lipschitz function with Lipschitz constant L, satisfying f(0) = f(j). If L{r,u) <1, then

F' has a representation of the form {x7 + f(z)v | x € I}, where v is the unit vector in
direction w — (u, 7)7, this means v is perpendicular to T, I is an interval of length j and
f I — R is a Lipschitz function with Lipschitz constant

L{v,u)
1—L(r,u)

Proof. Let 21,29 € F, z1 # z3. Then there are z1, x5 € [ with z; = 2,7 + f(x;)u, i = 1,2,
and w.l.o.g. 1 < x5. Now we have

(2o —21,7) = (@27 + f(x2)u — 217 — f(21)U,7)
= a3 — a1+ (f(22) — f(21))(u,T)
> (xg —x1)(1 — L{u, 7)) (26)
> 0.

Hence each line perpendicular to 7 intersects F' in at most one point and thus there is a
function f : I — R with domain I := {(z,7) | z € F} for which F = {z7+ f(z)v |z € I}
holds. So every point z € F can be represented in the form z = 27 + f (z)r with some
x € I. This gives (z,7) = z and (z,v) = f(z). Hence

(z,v) = f((z,7)). (27)

Since f is continuous, F' is connected and thus I must be an interval. Moreover, the
length of I is

maX{<Z7T>|Z S F} - min{(z,7>|z € F} = <j7— + f(j)u77—> - <O + f(O)U,T>
= J+(f(4) = £(0)(u, )
p— j'
For the proof of the Lipschitz constant let z1, 2o € F' and x1, x5 as above. Then
(22 = 21,)| = [(x27 + f(z2)u — 217 — f(21)u, V)|

= |f(z2) = f(a1)[{u, V)

< (w2 — 21)L{u, v).

31



This gives, together with equality (27) and inequality (26)

[f ({22, 7)) = f({z1,7))]

{22, ¥) = (21, V)]

S ($2—$1)L<U,IJ>
< Eptan - ). O

Our aim is, as mentioned above, to determine the “size” of the boundary of K +7B. More
precisely, we mean by size the Hausdorff measure defined in Definition 12 in the Euclidean
case and a certain integral taken w.r.t. the Hausdorff measure in the general case. We
will see that only these parts of the boundary are important, of which we have shown in
Lemma 33 that they are graphs of Lipschitz functions. Hence the following lemma is of
interest for us.

Lemma 35. Let I be an interval and f : I — R a Lipschitz continuous function with
Lipschitz constant L. Let F := {(y, f(y)) | y € [} C R? be the graph of f and g : F — R
a measurable function. Then

/Ig(y,f(y))dy < /FQ(Z) dH'(z) < V1 +L2/Ig(y,f(y))dy-

Proof. We will conclude this lemma from the area formula [5, Theorem 3.2.3 (2)]. Since
f is Lipschitz continuous, there is a Lipschitz continuous function f : R — R? with

fw = (féﬁ)’ vel

The area formula, applied to

9y, f(y)), ifyel,

u:R—=>R, y—
/ {0, ifyél,

gives
/ oy, FODIF W) dy = / S uly)dHl(z).
I R2 z
vef—1 (=)
For z € R2 we have
doouy) = D> ul+ D u(y) =g(2)lgery +0.
vef (=) vef-Tq=pni veF =D\

Hence

/ oy, I ()]l dy = / g(=) dH(2). (25)

I
Since f is Lipschitz continuous with Lipschitz constant L, we have |f'(y)| < L for all
y € I, in which f is differentiable, and hence

L< | f ()l < VI+I2

Together with (28) this implies the assertion. O
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Lemma 36. Assume that B C R? fulfils condition (A) and let R and S be the num-
bers from (A). Let K C R? be a body and put L := conv K. Then for almost all
r > 2R72S diam K we have

(s Sandank?y

</ ey B ) - / ooy Fala(L,2) ()

: 3
< ((1o+ %)S(Qﬂd;mm ) 2,

Remark 37. Just like Lemma 36 the inequality

2(47 - diam K)?
(Rr)?

0 < H'(bd(K +rB)) —H*(bd(L +rB)) <

can be proven.

Proof of Lemma 36. Since dg(K,-) is Lipschitz-continuous, it is differentiable a.e. by
Theorem 2. Hence Theorem 20 shows that

H'({z € bd(K +rB) | dp(K,-) is not differentiable in 2}) = 0 (29)

holds for almost all > 0. Let 7 > 2R~2S diam K be a number satisfying (29). Obviously

/ hi(np(K, 2)) dH(2) — / his(np(L, =) dH (=)
bd(K+rB)

bd(L+rB)

hp(np(K,z))dH(2)

/bd(K—i-rB)\bd(L—f—rB)

- / hi(ns(L, ) dH(2)
bd(L+rB)\bd(K+rB)

+ / hp(ng(K,2)) — hg(np(L,z)) dH' (z). (30)
bd(K+rB)Nbd(L+rB)

Let z € bd(K+rB)Nbd(L+rB) and put p := pg(L, z). Then for any point k € K\ {p} C
L\ {p}, Lemma 17 implies dg(k, z) > dp(L, z) = r = dp(K, z), which yields pp(K,z) =p
and np(K, z) =ng(L,z). As z € bd(K +rB)Nbd(L+rB) was arbitrary, the last integral
in (30) is 0.

According to Lemma 17 for any point
z € (bd(L +rB) \ bd(K + rB)) U (bd(K +rB)\ bd(L + T’B))

we have d(K,z) > d(L,z) and hence pg(L,z) € (bd L)\ K. By Lemma 6 every point
of (bd L) \ K is contained in the relative interior of an edge of L and by [18, Theorem
2.2.5] there are (at most) countably many edges of L. For every edge J of L the set
((bd L)\ K)NJ = J\ K is open in J. Since any open subset of R is the union of countably
many pairwise disjoint open intervals, ((bd L) \ K) N J is the union of countably many
pairwise disjoint sets that are open in J and convex. Hence there is a countable set Z of
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pairwise disjoint 1-dimensional convex and relatively open sets; such that (bd L) \ K =
Ujez I The length of I € Z will be denoted by /7, the Euclidean outer unit normal vector
of L in the points of I by v; and the point in bd B with exterior normal vector v; by u;.
So bd(L + rB) \ bd(K + rB) is the union of all sets I + ru;, I € Z, by Lemma 11 and
bd(K + rB) \ bd(L + rB) is the union of all sets

Fl={y+ flyur|yel}, T€I,

where f!, I € Z, denote the functions from Lemma 33. Hence we get

hB(TLB<L Z d?‘[l Zl[hB V]

/bd(L+rB)\bd(K +rB) Iez

and

he(ng(K, z)) Z/ hp(np(K,z))dH(2).

/bd(K+rB)\bd(L+rB) IeT

This gives

/ hp(np(K,z))dH(2) —/ hp(np(L,z))dH(2)
bd(K-+rB) bd(L+rB)

hp(np(K,z2))dH' (2) — hp(np(L,2)) dH(2)

/bd(L+TB)\bd(K+TB)

_Z/ hi(np(K,2)) dHY(z) — Lhg(vr). (31)

Iel

/bd(K+rB)\bd(L+rB)

Now we will show that the condition \/(2Rr)? — 12 (vr,ur) — l;|{77, ur)| > 0 from Lemma
33(ii) is satisfied, where 77 is a unit vector orthogonal to v;. We have |(17,ur)| < ||77]| -
|ur]] < S, because u; € B. Since Rv; € RB? C B and vy is exterior normal vector of B
in uy, we get (vy,us) > (v7, Rvy) = R. From the assumption r > 2R2S diam K we get
diam K < Rr and S - diam K < $R*r and thus

(2Rr)? — (v, up) — Ul(m,un)] > R\/4 (diam K)? — S - diam K
> R\/ﬁ(Rr) — S - diam K
> R’r
> 0.

So Lemma 33(ii) implies that f/ is Lipschitz continuous with Lipschitz constant

Iy
(2Rr)? — l? (vr,ur) — U|(r1, U1>|

In order to check the assumptions of Lemma 34, we notice

diam K 1
L < S < —.
| L7, ur)| < R2r =9
Further we let p; and p; + [;7; denote the endpoints of I. Then p; + ru; € K + rB,
and considering scalar products with v; one gets p; + su;y ¢ K + rB for all s > r.
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Now fI(p;) = r follows immediately from the definition of f! and the same way we get
fi(pr + ly7) = r. Thus

f(pr) = £ (pr + L) (32)
Hence by Lemma 34 F has a representation of the form {q; + z7; + flx)v |z € int I},
where ¢; € R? is a point, I := [0,1;] and f! : [ — R is a Lipschitz continuous function
with Lipschitz constant
E - L<VI7 U[>
. 1-— L<T[, UI> .
Now
I—J L . <V17 u[>
_ Ir (vi,ur)
QRr)2 =B (vi,ur) = Lil(rr,un)| 3
B 21y
(2Rr)? =13 — 1, el
< 21y
~ V/(2Rr)? — (diam K)? — diam K2
21y
S . S
V3(Rr) — diam K2
21y
Rr’
So l
\/1+E2<\/1+E2+§E4=1+§E2§1+2(R—1)2 (33)
r
and ol R
L<Zt<<. 34
~“Rr— ST (34)

According to Lemma 33(iii)
\hp(np(K, 2)) — hp(vi) + (ur, vy — np(K, 2))| < ¢r™?
holds for all z € F!\ exop(K), where

(1 + Ly diam K)?
2R '

Cr =

We put . .
g1(x) = qr + a7 + fl(2)vg, w € I. (35)
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Then F! = {g;(z) | # € int I} and from Lemma 35 and (33) we get
/ hB(nB(K, Z)) d%l(Z) - l]hB(V[)
1

S V 1 + EQ . /hB(TLB(K, g[(I))) d!L‘ — l]hB(l/[)

<(1+ 2(}%,) ) - /1 (hg(vi) = (ur,vi — np(K, g1(2))) + e;r?) dx — lihp(vy)
= (1+ 2(%) ) - Uhp(vr) — Lhp(vr) + (1 + 2(%)2) lrer™?

—(ra(lyy. / (ur,vi — np(K, gi(2))) do

= 2L b ) (14 2(15)?) -ty
— (14 2(0)) - [urr = sl o)) (36)

Now we are going to find an upper bound for the absolute value of the last integral. Since
for z, 2" € I we have ||g;(z) — gr(z')[| € [|lz — 2’|, V1 + L2|z — 2'|], g is differentiable for
a.a. x € I with _

lgi (@)l € [LV1I+12].

Hence for a.a. x € I we have

[z, gh()) (1 — !

! L1-—) (37)

g St - ==

x 1
) |>‘_

o i 2 2 e

Since dp(K, g;(+)) is constant, g;(x) is perpendicular to Vdp (K, 2)|.—¢,(») and hence by
Lemma 21 to np(K, g;(z)) for all # € I, for which dg (I, -) is differentiable in g;(x). The
orthonormal bases (ng(K, g;(x)), g5(x)/||g;(z)||) and (v, 7;) have the same orientation.
Further we choose a vector v such that (|| e v) is a another orthonormal base with the
same orientation. Then

| g =t s
(o - x> 1

g7 (2 ||

i g
“ o) [ ||gf (e e ) [ (- 2 o
< ‘/j@,ﬁ Hgf ’>d ‘Jr)/w, —g;(z dx‘

o] f o a0 - )]

) d| +/iz<1 - ﬁ)m,

and

(38)

~1_

1
—~d96+‘/%<V17—91(
I V1+L? i
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where the last inequality is due to (38) and (37). Since x — (v7,—gs(x)) is Lipschitz
continuous and hence absolutely continuous, the fundamental theorem of calculus (The-
orem 1) and (32) give

[ 3 =g de = lmy 1, g1 () = T (o1, 1)) =0

z—lr

Hence the above sum equals

1

1 -
(11— + 04+ L(1 — ———
( \/1+L2) ( \/1+L2)
<UL(1+L)(V1+L12-1)
lr \2
<20(1+2(=) —
(12(y -
Rl
 (Rr)”
where the last inequality is due to (34) and (33).
Hence (36) gives
/1 hB(nB(K, Z))dHl(Z) - l[hB(V])
FT‘
lI l] 2 _
< Q(E)Q : lIhB(VI) + (1 + Q(R )7) - lrer™®
++270)") 8] [ Gt =l (o) e
L Iy ((1+M)diam[()2 ~
< Q(E)mz,hB(V]) (1+2(R7“> )l 4R2R 2
Iy 473

+(1+2(

RT) ) S(RT)T

So we get from (31)

/ hp(ng(K,2))dH' (z) — / hp(np(L,2)) dH'(2)
bd(K+rB) bd(L+rB)

:Z/I hp(np(K,z))dH'(z) — lthp(vr)

1ez Vb
! 1+ Ll giam K)?
<Z *lrhp( VI)+(1+2<RIT’>2) zl(( 4R2)Rlam )r—z
IeT
l 4135
+ (1+2(R_fr) ) - (Ri)?'
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Since from the assumption r > 2248mK oh6 can conclude i < L and hence 142(4)2 < 2
P R Rr 2 Rr )

this expression is smaller than

55 1 2
;Q%S—J—QQW .T—2+8(2’32
< (mszgl? +2S2(diam]}§§2 Zfezlf> -
< (105(21]%[1)3 +252(diam[}§§2 ZIGIZI) 2
g ( 1052 d]i;m K)* , ,5%(diam K)J; 21 diamK) o

: 3
< ((10 - g)SCrdom K) )

where we obtain the inequality ), ;I < 27 - diam K as follows: The sets I € Z are
pairwise disjoint subsets of bdconv K and hence ., l; < H!(bd conv K). By [18, p.
210] we get > ;.7 Ir < 2Vi(conv K). Since conv K is contained in a ball of radius diam K,
the monotonicity of the intrinsic volumes (6) gives > -, ., {; < 2Vi(conv K) < 27 - diam K.
Now the second inequality of the assertion is proven.

The proof of the first inequality is similar to that of the second one. We will only present
the computations that are different.
Lemma 35 implies for I € Z that

/FI hB(nB(K, Z)) d?‘ll(2> — l[hB(V[)

> [ hatr (K g1(@) de = (o)

Z /I:hB<V[) — <’LL[, vr — nB(K, g[(l')» — Cﬂ"iQ dr — l[hB(V[)

> e — / (ur, vi — np(K, g1(z))) do
I

(1 + Ll diam K)? _,  41}S

> ]
= 2R (Rr)?
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and hence

/ h(np(K, 2)) dH!(2) — / hi(np(L, =) dH(2)
bd(K+rB) bd(L+rB)

=S / h(np(K, 2)) dH (=) = Lihp ()

rez Y F
(1 + by diam K)? 43S
> _
> I;(ZI ¥ r +(RT)2
((3p)diam K)? _,  4S-37,..1
= (ZIEZ ll) 2R T (Rr)?
_ ((i—g)diame , 48 (27 -diam K)?
> (27 - _
> — (27 - diam K) SR r )
S@2n-diam K)*, _
> [~ (3 o+ Ty =

Now we obtain the following special case of Theorem 32(i):

Lemma 38. Let K C R? be a body and L := conv K. Then for allb > a > 2R2S diam K
we have

[(Va(K +bB) = Va(L + bB)) — (Va(K + aB) = Va(L + aB))|

< /ab ((10+ %)S(%diamK)B) .s72ds. (39)

R2
Proof. By Theorem 20 and Lemma 21 we have

(Vo(K +bB) — Vo(L 4+ bB)) — (Vo( K + aB) — Vo(L + aB))

-/ b (/ RCCCEIACE / o ns(15) () ) ds

for all b > a > 0. Due to Lemma 36 this implies the assertion. O

Proof of Theorem 82. (i) Like in the proof of Theorem 22 we put X* := X N (z+Y) and
7% := conv X* for r € Y+ and we let X|Y' ! denote the image of X under the orthogonal
projection onto Y.

Let b > a > 1. For fixed z € Y+ we can identify Y and = + Y at the same time with R2
in such a way that RB> C Y.

In each of the cases that 2R~2S diam X7 is greater than b, is in [a,b], or is less than a,
Lemma 38 and Theorem 18 imply

(Va(XT4+0Y) = Vo(Z% +bY)) — (Vo(XT 4+ aY) — Vo(Z% + aY))

b : z\3
S (27 diam X _
S/ 1{s>2R-25 diam X} ((10+ 2) ( 7 ) ) -5 2 ds

b
+ / 1{s<or—25diam x=} 2 (Va( X" + sY) + Vo(Z” + sY)) ds.
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Now Fubini’s Theorem gives
E[V, (X + bY) — Vi (Xy + bY)] — E[Va(X + a¥) — Vi (Xy + aY)
_E / (Va(X* 4+ BY) — Va(Z% 4 BY)) — (Va(X* + a¥) — Vo(Z* + aY)) da
Xyt

b : x\3
S (27 diam X B
E/ (/ 1is>2Rr-25 diam X<} ((10+%) ( R2 ) ) -5~ ds
XY+ a

b
+ / 1{s<2r-28 diam xo} 2 (Vo (X7 + sY) 4+ Vo(Z" + sY)) ds) dx

b 3
ERnQGn2(/ ((10 + %)S(%G)) -5 2 ds

b -2 3
+ / wg%(GJrsS)?ds)

S

b 3 3
< / E [/{n_QG”—2 : ((11%)5%#@ s 4 (QRS;SB 47r(2GsS)2)} ds

sSG\* .
(R_) o'’

IN

IN

.5 2ds

b
< 3200/{71_2/ E

Cc

c
a b

(ii) Since r — E[V,(X + 1Y) — V,(Xy + rY)] is Lipschitz continuous on [1,00) by part
(i), we conclude, e.g. using Theorem 1, that this function is differentiable a.e. In those
points, where the derivative exists, we get by an elementary computation from part (i)
that its absolute value is less than ¢/r?. ]

5 Weighted parallel volumes and differentiability

In this section we apply the theorems from Sections 3 and 4 to the functions that map
a non-negative real number r onto the real number f,(rK), where the functional f, is a
certain generalisation of the Wills functional. In Theorem 39 we will show that such a
function is infinitely differentiable in » > 0, if f, fulfils strong regularity assumptions, e.g.
if f,, is the Wills functional. Then we will compute in Theorem 40 and Theorem 41 under
weaker regularity assumptions the first derivative in r = 0 and, if it exists, also the second
derivative. The third and longest part of this section will be giving sufficient conditions
for the existence of this second derivative. In Corollary 44 we give the derivatives from
Theorem 40 and Theorem 41 in the special case, where f, is the Wills functional.

The results of this section answer a question of R.A. Vitale, who asked what the geometric
meaning of the derivatives in Corollary 44 is.

A signed measure is a measure that may take negative values. For a precise introduction,
see e.g. [2]. Here we always assume that it has finite total variation. The variation measure
of a signed measure p will be denoted by |pu.

The Wills functional is defined by

W:C—R, K~ EVyK+AB%), (40)
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where A is an R -valued random variable with distribution function 1 — e™™". If K is
convex, then the Wills functional of K equals the sum of its intrinsic volumes.

For a convex body B C R and a signed measure p on Ry with finite d-th moment we
call

C—R, K [ Vy(K+AB)dp()\)

Ry
p-weighted B-parallel volume.
Finally, for a signed measure p on K satisfying

/ VUK + A)d|u|(A) < 50, K €C, (41)

we put
fu:C—=R, K— / Va(K + A) du(A).
K

For further information on these functionals, see [12].

Theorem 39. Let B C R? be a conver body and X C R? a random body satisfying
EVi(conv X + 2B) < oo for all x > 0. Let p be a signed measure on Ry, which is
absolutely continuous and has density f(X) = > ., y;e" N w.r.t. the Lebesque measure,
where the y; are real numbers and the P; are on R strictly monotonically decreasing
polynomials for i = 1,...,n,n € N. Then the map r — E [Vy(rX + AB)dp()\) is
infinitely differentiable in r > 0.

In particular, this is true for r — EW (rX).

Proof. Fubini’s theorem is valid for signed measures as well, but now its integrability
assumptions have to be fulfilled w.r.t. the variation measures. Since E V;(conv X +xB) <
oo holds for all x > 0 and the form of f implies that all moments of p exist, we can apply
Fubini’s theorem and get

E/+ Va(rX + AB)dp(\) = rd/+EVd(X—|—%B)dp()\)
— rd/mEVd(XJr%B)f()\)d)\
0
= Td/ EVy(X +2B) f(rz)r dx.
0

The integrand of the last integral is obviously infinitely differentiable for any = € R{.
The standard theorems for switching integral and differential hold for signed measures as
well, where the integrability assumptions have to be fulfilled w.r.t. the variation measure.
In order to check these integrability assumptions, observe that for k& € N there are numbers
c’;ﬁ;i, a,f €N, i €{l,...,n}, of which all but finitely many are 0, such that

g—;f(rl‘)r — Z yicléﬁ;iro‘xﬁepi(m).
a,fB,i
Choose Ry € (0,r) and Ry > r and put
h: Ra_ — R, z+— E Z Vd(X + mB)|in’o€¢B;i’R‘f‘xﬁePi(Rox)'
1,0,
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Since h is integrable (w.r.t. the Lebesgue measure on R}) and for all s € (R, R;) and all
z > 0 we have

h(ZL‘) > |EV;5(X —{—QTB) ZinZﬁz « /3 Pi( sx)|
a,B,i
an easy induction shows that r — E [ Vy(rX +AB) dp()) is k times differentiable for any
ke NT. Y

For a convex body B C R? we let S(B) denote the minimum of the radius of the circum-
sphere of B and 1 and we recall

R(B) :=sup{p € R{ | pB* is summand of B}.

Theorem 40. Let X C RY, d > 1, be a random body with E (diam X)? < oo and p a
signed measure on K, which is concentrated on the set of all convex bodies having interior
points, and fulfils [, S(A)*'d|u|(A) < 0o and (41). Thenr — Ef,(rX) is differentiable
m r =0 with

AR (r X))oy = d /K EV (conv X[1], Ald — 1)) dyu(A). (42)

The mixed volume is continuous as shown in the proof of [18, Theorem 5.1.6] and hence
measurable.

Proof. We first show this theorem in the special case, where p is the Dirac measure in a
convex body B which has interior points and X is deterministic. Although this is an easy
consequence of [15, Corollary 2(2)], we find it convenient to give a proof using the same
methods as the proof of Theorem 41 below. By Theorem 22 for the map

ARy = R, s+ Vy(conv X + sB) — Vy(X + sB),
there is a constant ¢ € R} with A(s) < ¢-s%72 for s > 1. Hence

Va(rX + B) = 1% Vy(X +1B)

_ <z (4)<1>d IV (conv X[j], Bld — j]) - A<%>>

=0 N
= Z ( )TJV conv X[j], Bld — j]) — r* - A(2). (43)

Since 0 < r¢ . A(%) < c-r?for r <1, we conclude
4 Vy(rX + B) = dV(conv X[1], B[d — 1]).

The integrability assumption, needed to generalize the statement from this special case
to the general case, are fulfilled, since we have assumed [ S(A)* ' d|u|(A) < co and
[E (diam X)? < co and an easy computation shows that for r < 1 we have

Vi(rX + B) — i

r

( ) (diam X )’ (diam B)* k4. O

Jj=1
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Theorem 41. Let X C R4 d > 1, be a random body with E (diam X)?*! < co and p a
signed measure on IC, which fulfils the integrability assumptions (41) and

S(A)"
| pa i) <.

(i) Then

Ef.(rX) = Z <;l> rl /ICEV(COHV X[j], Ald — 7]) du(A) + O(r?)

=0
asr — 0.

(i1) If the second derivative exists, then

LR L, (rX)jpmo = d(d — 1) /K EV (conv X[2], A[d — 2]) du(A). (44)

Proof. (i) Put Z := conv X. By Theorem 26 for each convex body B, which contains a
ball as summand, there is a map Ap : Rf — R} with

EVd(X + SB) = E‘/d(Z + SB) — AB(S)

such that

(45)

holds for all s > 1 with a constant ¢ € R that is independent of B, but depends on the
distribution of X. Just like in (43) we get

d

Ef,(rX) =Y (f) o [ BV Al D) - [ 8 dua). (o)

=0 r

Moreover, for r < 1 we have

1 1\d—-3 3 S(A)d
[riaa®ana)| < [ e JERGS ddy <o [ ST dulca). )

So (i) is shown.
(ii) Assume, Ef,(rX) is twice differentiable with

%Efu(rX)‘rzo #d(d—1) /ICEV(COHVX[2], Ald — 2]) du(A). (48)
Then (46) yields that h(r) := [, 7*AA(3) dpu(A) is twice differentiable, too, and h”(0) # 0,
w.lo.g. h"(0) > 0. Hence for each v € RT there is € € (0,1) with A'(r) > ~r? for all
r € (0,€). Putting v := 3¢ [,. S(A)?/R(A)? d|u|(A) and integrating this over (0, ¢€), we get
h(e) > é*c [ S(A)?/R(A)? d|u|(A), which contradicts (47). O
We will now provide sufficient conditions for the existence of the second derivative in
(44). First we will show that this second derivative always exists in the planar case, if we

modify the notion of the derivative appropriately.
We put R'(B) := min{R(B), 1} for B € K.
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Theorem 42. Let X C R? be a random body with E (diam X)®> < oo and p a signed
measure on IC, which is concentrated on the set of all strictly convex bodies and fulfils the
integrability conditions (41) and

S(Ay
| i Al < o

Then hy(r) = %EfM(TX) is defined for a.a. r € R™ and we have

lim hy(r) — h1(0)

r—0 r

Proof. We put Z := convX. For a strictly convex body B C R? we put Ag(s) :=
E[Va(Z + sB) — Vo(X + sB)] for all s > 0. If B has moreover a ball as summand, then
Theorem 32 implies that there is a constant ¢ € R{, which is independent of B but
depends on the distribution of X, such that

= 2EV,(conv X) - u(K).

D) - Ap(a)] <&+ 280 11y (19)

forall b > a > 1.
Now we will get bounds for the derivative of the right-hand side of (46). For s < r <1
and a strictly convex body B C R? with a ball as summand we have according to (45)

and (49)
2 Ap(7) — s*Ap(3)]

A
=
(3]
>
oy
I
!
-
>
sy
_l’_
=
[\]
>
oy
g
!
»
>
o
o

2. S(B) 1 1 o oy S(B)? 14
= CREp I T R
2. S(B) 2 _ oy SB)
< ré R/(B)G(r—s)—i-('r’ —s )'CR’(B)G -
< (2r® —rs? —r?s) - max{c, ¢} - %.
Hence S(AY
|%E/’CT2AA(%)CZM(A)| < 3r* - max{c, ¢} - //c RIAY du(A).
Together with (42), (46) and Fubini’s theorem this gives
hm hl(’f’) — hl(O)
i AR [Va(rX + A)du(A) — 2 [ EV(Z[1], A[1]) du(A)
. o1 ()™ [ BV(Z[5], Al2 — j]) du(A) — 2 [ BV (Z[1], A[L]) du(A)
A ) du(A)

:2/EV(Z[2],A[O])du(A)—O
=2EV5(2) - u(K). O
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Now we will show that the second derivative in (44) exists, if f, is a weighted parallel
volume fulfilling some regularity assumptions.

Theorem 43. Let X C R, d > 1, be a random body with E(diam X )4™! < oo and B C R¢
a convex body with a summand RB, R > 0. Let p be a signed measure on R, which
has finite d-th moment and is absolutely continouos w.r.t. the Lebesque measure and has
a differentiable density g. Assume, there is a constant A > 0 such that for all x € RT we
have 4

/ A /
l9(@)] < l9(z)] < A, 9'(2)l = lg'(z)] <

@
Then the map r— E [ Vy(rX + AB)dp()\) is twice differentiable in r = 0 with

D

b / Vi(rX 4+ AB) dp(A) = d(d — 1)jq_»EV (conv X[2], Bld — 2]),

ol

where fq_o 1s the (d — 2)-th moment of p.

Proof. We have to distinguish cases w.r.t. the dimension. First we consider the case d > 3.
We put again Z := conv X and Au(s) := E[Vy(Z + sA) — Vy(X + sA)] for s > 0 and
convex bodies A. For s, A\ € RT we have

Axg(s) =E[Vy(Z + sAB) — Vy(X + sAB)| = Ap(sA).

By Theorem 26 there is a constant ¢ with A(s) < ¢-s973 for all s > 1, where A := Ap.
Hence there is a constant ¢; with A(s) < ¢+ 2 + ¢, for all s > 0.
We will compute the derivative of h(r) := ng r“A(2)dp(\) in a point 7 > 0. We have

=
2
Il
N
8
=
Y
P>
—
I>

2)g(\) dX = /000 A(z)g(rz)ritt de.

Now we will check the integrability conditions needed in order to differentiate this integral
pointwise. Let Ry > 1. We abbreviate a A b := min{a, b}. For any r € [0, R;| we have

i Alw)g(ra)r™|
= |A@)g (re)ar®™ + (d + 1) Az)g(ra)r]

< (ex®? +¢)) [% %] zr™tt 4+ (d+ 1) (ea?? + ey) |:(’I“l’)d_1 A A] 7
= (14+d+1)(cz®3 +¢1) [—(m;;ld—l A A] rd

IN

(d+2)[(cx™ + cra' ™M) ARy A (cx® 4 ¢;) ARY].

Moreover,
/ [(cx™? 4 ey ™) ARy A (ca®™3 + ¢1) ARY dx < oo,
0

since the integrand is of order x° for x — 0 and of order =2 for x — co. Observe the
difference between the situation here and the situation in Theorem 39: In Theorem 39 we
wanted to switch differential and integral in 2 [ EVy(X + 2B)g(ra)rtt! dz. However,
the integrability assumption was only fufilled for » > 0 and not for » = 0. Now we have
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replaced E V(X + xzB) by the smaller value A(x) and whence the integrability condition
is now fulfilled for r = 0, too.
For r € [0, 1] we have further

' (r)| =

/ % A(x)g(rm)rdH dx
0

/000 A(z) (g (ra)zr®™ 4+ (d + 1) g(rz)r?) do

< / THAR) (¢ WA+ (d+ D]gN)]) dA

< /OoordlA(g) <[%/\§]/\+(d+1)[%/\14]) dA

_ /OO LAY (d 4 2) [% A A dx

< /OO U e(2)3 4 ) (d + 2) [Afl A A] d\

© A
< 7»2/0 (ex? 3+cl)(d+2)[FAA} d.

Since the integrand in the last line is of order A\° for A — 0 and of order A=2 for A — oo,
the integral is finite. Hence h”(0) = 0 and by (46) this shows the statement.

Now we examine the case d = 2. Let A, ¢ and h be defined as above. Then A(s) < cs™!

holds for all s > 0. Since A is bounded on compact intervals, there is ¢ € RJ such that
A(s) < ¢ for all s > 0.

Again we can compute the derivative of h by pointwise differentiation. However, we have
to find a new way of checking the integrability conditions. Let R; > 1 and r € [0, Ry].
Then

lax Al2)g(ra)r’| = [Az)g (re)ar® + 3A(x)g(ra)r?|
< ezt Al [(Ti)Q A %} or® + 3[ex”t AL [% A A} r?
= (1+3)[cz P A{d]- [% A A} r?

< 4A[cx P AL [i A 7“2}
x
< 4Alcz ™t A C]- [% A R?]
Further
/ 4Afcz ™t AL - [& A R%] dx < 4AR§/ [% A c’] dr < 0.
0 € 0o T

Hence we can change differential and integral and for r € [0, 1] we obtain in a similar way
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as above

B'(r)] < /OoorA(%) <[%/\§])\+3[§/\A}) d\

< /OOOT. [c(%)_l/\cl] -4[%/\14} dA

< 47’/000 [%/\clA} dA

\2
crA
Ve o0 A
- 47“/ AclAdA+4r/ T2 an
0 cr:: )\2
c1

cr crA

= 4r,/— - -c;A+4r
V a ' Ver/a

= Sryr-Ayc-c.

Just like in the first case, this shows the assertion. O

Now we will reformulate the theorems of this section in the special case, where the func-
tional f, is the Wills functional.

Corollary 44. Let X C R? d > 2, be a random body with E(diam X)*! < co. Then
r— EW(rX) is twice differentiable in r = 0 and we have

LEW (rX),—o = E Vi(conv X)

and
LEW(rX)j—o = 2 E Va(conv X).

Proof. A straight-forward computation shows that for the random variable A from the
definition (40) of W we have

/idfl]E Adil = K,d,QE Adiz = 1.
Now Theorem 40 yields

LEW(rX)p— = (‘DEAH-EV(coan[1],Bd[d—1])

kg1 EAT! - EVi(conv X)
= EVi(conv X).

—TX

We will now show that the Lebesgue density g(x) = 27x-e * of A fulfils the assumptions
of Theorem 43. We have ¢/(z) = 27 - e ™ — 47222 . ™" and hence |¢/(z)| < (27 +
4m22?) - e=™" . Moreover,

. _ 2
lim 27z e ™ =0
x—0

) 2 _
lim 27z -e ™ .z 1 =0
Tr—r00

lim (27 + 47%2%) - ™™ = 2r
z—0

lim (27 + 4722?) - e ™ 2% =0

T—r00

47



Hence we can apply Theorem 43 and the second assertion ensues just like the first. [

Considering Example 29 it should not be to surprising that formulas analogue to the
formulas presented in this section for the third derivative do not hold. However, we find it
worthy to present an example explicitely showing that even %W(TK )jr=0 = 6V3(conv K)
does not hold in general.

Example 45. Let K C R3 be a body, whose parallel volume is a polynomial, V3(K +
sB%) = 37 ¢;s', say, and for which V3(K) # Vi(conv K). Such bodies exist, as shown
in [7, section 4]. Let A denote again the random variable with distribution function
1—e ™, t>0. Then

W(rK) = r3EV3(K+%B3)

e T
3
= ) GEA
=0
Thus
5 5 3
LW (rK)pmo = 255> BA 157, g = 6y = 6V5(K + 0B®) = 6V3(K).

=0

6 Stochastic applications

In this section we will apply the results from the previous sections to Wiener sausages,
Boolean models and Gaussian random variables. In Corollary 46 we obtain a third-order
expansion of the expected volume of a Wiener sausage as the time tends to zero. In
Theorem 47 we show that the failure rate of the contact distribution of a Boolean model
does not change too much, if each grain is replaced by its convex hull and Theorem 49
is a limit theorem including the asymptotic speed of the convergence about the contact
distribution of a Boolean model as the intensity tends to zero. Then we will present
some statements that finally lead to the formulae in Theorem 55 that express the first
and second intrinsic volume of the convex hull of a body as an expected value of certain
geometric functionals of this body evaluated at a standard Gaussian random variable.

The parallel body of a Brownian path is called Wiener sausage. While there are many
papers dealing with the asymptotic behavior of the volume of the Wiener sausage as the
time tends to infinity (see [11] and the literature cited therein), [14] seems to be the only
one dealing with its asymptotics as the time tends to 0. There it was shown that

dv/2k4 /2 24/ 27 (d=1)/2
E Vy(Si+7rBY) = kgr®+ ——="r"""t+o(Vt) = “t
ASikrBY) = ar T Vito(v) F(%’Jrl)r ()

where S, C R? denotes a Brownian path up to time t. Now putting together Theorem 41
and [14, Prop. 1.4] we obtain:

Vit o(VE),
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Corollary 46. Forr > 0 we have ast — 0

EVy(S; + rBY) = kart + V2 r Wi+ (4= DraaT 4, +O(t*?)
\/_ 2

7Td/2 2 T (d-1)/ -1 7Td/2
ST fr(-> SR 2r()d)

2 2 2
Now we turn to the contact distributions of Boolean models. For the introduction of the
notions of a Boolean model and the contact distribution, see [19, sections 4.3 and 2.4].
Here we consider only stationary Boolean models and assume that their grain distributions
are defined on the set Cy of centered bodies (see [19, section 4.1]). The contact distribution
of a stationary Boolean model Z in R? with intensity v and grain distribution Q is

HE(r) =1—exp ( — 7/ Va(A+rB*) — Vy4(A) d@(A)), r >0, (50)
Co

(see [19, Theorem 9.1.1]), where B* := {—z | x € B} for B C R

The failure rate of a reell-valued, absolutely continuous distribution with distribution

function F' and density f is

ri=2t 4 O(t%?).

@) :
MR = RY, tes Q 17F0) ?fF(t)<1’
0 if F(t) = 1.

Theorem 47. Let B C R? be a convex body with a ball as summand and 0 € int B.
Further let Z be a stationary Boolean model in R? induced by the marked point pro-
cess Y 0(x,.z), that is Z = \J(X; + Z;). Assume that the typical grain Zy of Z fulfils
E(diam Z)® < o0. Then Z := |Jconv(X; + Z;) is a stationary Boolean model, too. Let
X\ and \ denote the failure rates of the contact distributions of Z and Z w.r.t. B. Then
there is a constant C' > 0 such that for a.a. sufficiently large r we have

IA(r) = A(r)| < C-r 2
Theorem 47 is an immediate consequence of Theorem 32(ii) and Lemma 48.

Lemma 48. Let Z be a stationary Boolean model in R with intensity v and grain dis-
tribution Q and let B C R? be a conver body with 0 € int B. Then the failure rate of the
contact distribution of Z w.r.t. B is for a.a. r >0

A =74 [ ValA+ 187 dQ(A) e
Co
Proof. First we show that any map f : Rj — R with
£0) = e (= [ ValA+rB7) = V() dQ(A)) 7+ § [ Va(A +B) dQA)
C

Co 0

for any r» > 0, in which the derivative exists, is a density of the contact distribution. Let
Ry > Ry > 0. Let rq,r9 € [Ry, Ry| such that r; < ry. Then by Theorem 18 we have

/Vd(A+TQB*)—Vd(A+rlB*)dQ(A)g/ /TQf(%(A+sB*)—Vd(A))dsdQ(A)

Co

<= g [ V(AT RaBY) — Vi) d0(4)
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So t + [, Va(A + tB*)dQ(A) is Lipschitz continuous on [R;, Ry]. Since ¢ > e is
Lipschitz continuous on R, HZ is Lipschitz continuous on [Ry, Rs]. Because R; and R,
were arbitrary, Theorem 1 implies that f is a density of HZ.

Now the assertion is immediate from the definition of the failure rate. O

In the next theorem we will examine the asymptotic behavior of the contact distribution
of a Boolean model as the intensity tends to zero.

Theorem 49. Let Z\"), r € R*, be stationary Boolean models in R with intensity r¢ and
a typical grain Zy that is independent of v and fulfils E(diam Z)%™! < co. Let B C RY be
a convex body with 0 € int B. Let D be an Ry -valued random variable with distribution
function 1 — exp(—t?V,(B)). Then we have

r—0

r-dg(Z™,0) == D
in distribution. More precisely for t > 0 we have

LA (70 0) < ) (1 — e—tVa(B)
hmIP’(r dp(Z",0)<t)—(1—e )

r—0 r

= ¢ "VaB IR Y (conv Zo[1], B*[d — 1]).

Proof. For a convex body A C R? we let 64 denote the Dirac measure on K in A. From
(50) and Theorem 40 we get

_ P(r-dg(Z1,0) < t) — (1 — e t"ValB)
I :
. (1— e—rdEVd(Zo—‘,—%B*)) —(1— e—thd(B))
= lin r
. e~ Va(tB*) _ o—EVy(rZo+tB*)
=l :
— _% efEVd(rZothB*)lT:O

_ _e—Vd(tB*) . (_dL'i E/ %(TZO + A) détB*<A)T—0>
K

_ o tVa(B) | <E/ V(conv Zy[1], Ald — 1]) dd;p= (A))
K
— ¢~ tValBYd-1R Y (cony Zo[1], B*[d — 1]). O

In the third part of this section we give a new proof for formulae that use Gaussian random
variables in order to compute the first and second intrinsic volume the convex hull of a
body. We do this by finding expressions for the first and second derivative of W (rK)
involving Gaussian random variables and comparing these expressions to the ones from
Corollary 44.

Vitale [24] derived the following representation of the Wills functional.

Theorem 50. Let Z be a standard-normal distributed random vector in R¢ and K C R¢
compact. Then

W(K) = E exp(max{{a, Z) — lali®

2 | T € KD
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Now we let A C R? denote a fixed finite set. For r € R} and z € R? we let a’ € v27A
denote a point that satisfies

(al,2) — 5llaZ|* = max{(a, 2) — 5]la|* | &= € A}

in such a way that R? — R? 2+ a” is measurable. We have to argue that such a choice

is possible. We abbreviate f.(a) := (a,z) — %la||* and A := {a € R? | 7= € A}. Now

B:RY— F, 2z argmax, j f.(a) := {a € A| f.(a) = max{f.(b) | b€ A}}

is upper semicontinuous. Since the lower tangent point (see [19, p. 110]) can be shown to
be measurable by semicontinuity arguments, it is possible to select one point from 3(Z7)
in a measurable way.

From now on Z is a standard-normal distributed random vector in R

Theorem 51. With these denominations we have for r > 0
TW(rA) = Eexp ((ray, Z) — 3llray|®) - ({a%, Z) — rllay|*) (51)

and

82 T T T T T
5,2V (rA) =E exp ((raz, Z) = sllra%|*) - [(((a%, Z) — rllaZ]*)* — llaz ). (52)

Proof. Let r € R§. Then for two different points a,a’ € v2rA we have
(a,Z) = gllal* # {d', Z) — 5lla'||?

a.s. and hence a’, is determined uniquely a.s. If a’, is determined uniquely, then there is
neighbourhood of r such that for all s from this neighbourhood a’, = a% holds. Thus

& exp ((ray, Z) — gllray|*) = exp ((ra}, Z) — 3llrayl®) - ((a%, Z) — rlla%]*).  (53)

By Theorem 50 we have

ra 2 a
2W(rd) = £E exp(max{(ra,Z)— @ | &= € K})
= HEexp ((ray, Z) — 3llra%|?) (54)

If we can switch differential and expected value in the last expression, equation (53) will
yield the assertion (51). In order to check the integrability assumptions, we choose R > 0
with A C RB?. For s € [0,7 + 1] we put I := [min{r, s}, max{r,s}]. Since the map
t — exp((tal;, Z) — ||tal;||*) is a.s. continuous and piecewise differentiable, we obtain a.s.

[expl(say, Z)—Hl|sa ) — exp((ra, 2) — Slraz ||
< Js —r| - max{| £ exp({tal, Z) — Yta|?)] | £ € I}
< s — r| - max{exp((tal. Z) — Htay|*) - |(a, 2) — tlay|*| | t € T}
< s —rl-exp((r + DR]Z]) - (BRI Z] + (r + DR?).
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The random variable on the right hand side has finite expected value, which completes
the proof of (51).

The proof of (52) is analogue to the proof of (51). The only difference is that in the place,
where Theorem 50 was used, now equation (51) has to be used. O

For a body K C R? and a vector u € R? we put
hi(u) := max{(k,u) | k € K} = heony i ()
and we choose a point H(K;u) € K satisfying
(H(K;u),u) = hg(u).

If K is convex, then H(K;u) is an arbitrary point of the support set Hgx(u). No matter
whether K is convex or not, H(K; Z) is determined uniquely a.s.

Corollary 52. With the denominations introduced above and right now we have
(i) SW(rA),—o =21 Eha(Z)
(i) ZW(rA)—o = 27 -E[ha(Z)? — |H(A 2)|).
Proof. From the definition of a] we get
(0%, Z) = max{(a, Z) | a € V21 A} = V21 - ha(2)
and hence, because of a% € V21 A,
ay =V2r- H(A; Z).

So Theorem 51 yields the assertion. m

Comparing the Corollaries 44 and 52 we obtain the following corollary.
Corollary 53. With the denominations introduced above we have

(i) Vi(conv A) = 21 - Ehy(2)

(ii) Va(conv A) =7 - E[ha(Z)? — [|[H(A; Z)|?].

In order to generalize Corollary 53 from finite sets to compact sets, we need continuity
arguments. According to [19, Theorem 12.3.5] the map conv : C — K is continuous and
the intrinsic volumes and K — hg(u), u € S¢71, are continuous according to [18, p. 210
resp. Lemma 1.8.10], if considered as functions L — R.

Lemma 54. Let u € R? and K € C such that H(K;u) is determined uniquely and let
(K)ien be a sequence converging to K. Then for any choice of H(K;;u) we have

lim H(K;;u) = H(K;u).

1—>00
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Proof. 1t suffices to show that any subsequence ([ .))ien of (K;)ien contains a subse-
quence (K rz)) )ien such that

lim H(Kpray);w) = H(K;w).

1—00

So let (K (i))ien be a subsequence of (K;);en. Since (K, )ien converges, there is R € R
with K,y € RB? for all i € N and, in particular,

H(Kpi;u) € RBY, i€ N.
Hence this sequence has a convergent subsequence (H (K (zi)); ¢))ien. Now

(lim H (Ko ray); w),w) = im (H (Ko u),u) = lim by, o0(u) = hie(u).
1—00 1—00 1—00
Because of lim; oo H (K iy u) € K we get
lim H(Km(,.(i));u) = H(K,u) ]

1—00

Theorem 55. Let K C R? be a body and Z a standard-normal distributed random vector
in R, Then

(i) Vi(conv K) = /271 - E hg(Z)
(ii) Va(conv K) = 7 - E[hg(2)? — ||H(K; Z)|?].

Proof. We prove only the second statement, since the first one ensues the same way, only
slightly easier. According to Lemma 9 there is a sequence (A;);en of finite subsets of K
converging to K. Now Corollary 53, the continuity statements before and in Lemma 54,
and the dominated convergence theorem, which can be applied since A; C K holds for all
1 € N give

Vo(conv K) = Zlglgo Va(conv A;)

= lim 7 E [ha,(2)° — | H(A; 2)|)
= 7-E lim[ha,(2)" = | H(A; 2)|P
= 1-E[hx(2)? - |H(K; 2)|?). O

Theorem 55 is not essentially new. The first statement is a special case of Proposition

14 in [22], whose proof is based on the stochastic independence of || Z|| and ﬁ and the
projection formula from integral geometry. The second statement is new, but part (ii)
of Corollary 53 can be derived from [1, (3.10.1)] by using that the covariance of (a, Z) is

|al|? for a € R4
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