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Abstract. Given a normalized Orlicz function M we provide an easy formula for a
distribution such that, if X is a random variable distributed accordingly and Xi,..., X,
are independent copies of X, then

1 n
o llzllar < Ell(ziXi)izallp < Collzllar,
p

where C}, is a positive constant depending only on p. In case p = 2 we need the function
t — tM'(t)— M (t) to be 2-concave and as an application immediately obtain an embedding
of the corresponding Orlicz spaces into L1[0, 1]. We also provide a general result replacing
the ¢p-norm by an arbitrary N-norm. This complements some deep results obtained by
Gordon, Litvak, Schiitt, and Werner [Ann. Prob. 30 (2002)]. We also prove, in the spirit
of that paper, a result which is of a simpler form and easier to apply. All results are true
in the more general setting of Musielak—Orlicz spaces.

1. Introduction. In their outstanding work [12], Kwapien and Schiitt
obtained beautiful and strong combinatorial inequalities in connection with
Orlicz norms that were then used to study certain invariants of Banach
spaces (see also [13]). The new tool not only allowed them to compute the
positive projection constant of a finite-dimensional Orlicz space, but also led
to a characterization of the symmetric sublattices of ¢1(cp) and the finite-
dimensional symmetric subspaces of /1. The method was later used in [20]
to determine p-absolutely summing norms, and was extended by Raynaud
and Schiitt to infinite-dimensional Banach spaces in [22] (see also [24] for
applications to Lorentz spaces). In some special cases, the combinatorial
expressions were already considered by Gluskin in [6] (see also [23]). Quite
recently, in [20], the tools were generalized to obtain new results on the local
structure of the classical Banach space L.
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In the great paper [§], building upon the combinatorial results from [12]
and [13], Gordon, Litvak, Schiitt and Werner were able to obtain even more
general results in the continuous setting. They proved that, if N is an Orlicz
function and Xi,...,X, are independent copies of a random variable X,
then E||(z;X;)/ ||~ is of the order ||z|5; where M depends on N and on
the distribution of X. This result, of course, is already interesting from a
purely probabilistic point of view and was later used by the authors in [7]
to obtain estimates for various parameters associated to the local theory of
convex bodies. It also initiated further research and led to beautiful results
on order statistics [L0, 9]. Recently, in the series of papers [IH3], these results
were also successfully applied to study geometric functionals corresponding
to random polytopes.

A natural question is whether the converse is true, i.e., whether given
Orlicz functions M and N, we can provide a formula for a distribution
so that, if Xq,..., X, are independent copies of an accordingly distributed
random variable X, then E||(x;X;)? ||~ is of the order ||z| a;. This is part
of the motivation for our work and we will answer this question in the
affirmative. The “natural” candidate for the distribution is deduced from a
new simpler version of a result from [8] that we prove here. In the special
case of N(t) = tP we give very easy formulas for the distribution of the
random variables depending on the Orlicz function M, provided M satisfies
a certain condition depending on the parameter p. For p = 2, this condition
amounts to the 2-concavity of t — tM'(t) — M(t).

In his beautiful paper [25] Schiitt proved that, if M is equivalent to a
2-concave Orlicz function, then the spaces (7;, n € N, embed uniformly
into Ly (see also [5] and [I8]). The proof is quite technical and based on
combinatorial inequalities, some of which first appeared in the joint work
[12, 13] with Kwapieri. Given a 2-concave Orlicz function M with certain
additional properties, Schiitt provided an explicit formula for a sequence

ai,...,ay of positive real numbers such that for all x € R™,
1 n 1/2
allzlar < — > (Y lwianl?) < eallallar,
" ne6, =1
where G,, is the set of all permutations of the numbers {1,...,n}, and ¢, co

are absolute constants (see Theorem 2 in [25]). Khinchin’s inequality then
implies that these Orlicz spaces embed uniformly into L;. Unfortunately,
the formula is rather complicated and it is non-trivial to calculate the Or-
licz function. This, in fact, is the other part of our motivation. The converse
result that we obtain for p = 2, where we need ¢ — tM'(t) — M(t) to
be 2-concave, immediately implies that these Orlicz spaces £}, n € N, are
uniformly isomorphic to subspaces of L. Although it seems we need a some-
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what stronger assumption on M, the inversion formula we obtain is much
simpler and easier to apply. The result might also be useful in finding new
and easily verifiable characterizations for more general classes of subspaces
of L'.

We provide here two different approaches to prove the converse results
(for £,-norms and general N-norms); in each, conditions on M naturally
appear. Even more, if p = 2 and we do not assume the 2-concavity of
t — tM'(t) — M(t), but only the equivalence of E|(z; X;) |2 and ||z| a,
then it is not hard to see that t — tM’(t)— M (t) already has to be 2-concave
(see Proposition . Therefore, it seems that the condition is natural and
“not too far” from the 2-concavity of M.

Our main result is the following:

THEOREM 1.1. Let 1 < p < oo and M € C? be an Orlicz function with
M'(0) = 0 and M"(T) = 0 for T = M~(1). Assume the normalization
§o  xdM'(z) =1 and that M| is linear. Moreover, assume that for all

x>0,
2\ 1 1 1 1

Then fx is a probability density and for all z € R,
cr(p = )7zl < Bll(z:Xi)iyllp < c2llar,

where c1, cy are positive absolute constants and X1, ..., X, are iid with den-
sity fx.

If M is not normalized, we can divide the function fx by §°zdM’'(z)
to obtain a probability density and the statement of the theorem is true
with constants depending on p and M. Due to the definition of the Orlicz
norm, its value is uniquely determined by the values of the function M on
the interval [0, M ~1(1)]. Hence, it is no restriction to extend M linearly. If
p = 2, this immediately yields the desired embedding of Orlicz spaces into
Ly (see Corollary. In fact, we will prove the case p = oo first, which will
then imply the result for arbitrary £,-norms.

2. Preliminaries and notation. A convex function M : [0,00) —
[0,00) where M (0) =0 and M (t) > 0 for t > 0 is called an Orlicz function.
The n-dimensional Orlicz space £}, is R" equipped with the norm

n
(2.1) Jollag = inf {p > 0: 3" Ml /p) <1}

i=1
In case M(t) =¥, 1 < p < oo, we just have £, = £, ie., || - s = || - |lp:
Given Orlicz functions My, ..., M,,, we define the corresponding Musielak—

Orlicz function as M = (My,...,M,), and the n-dimensional Musielak-
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Orlicz space {3 is R"™ equipped with the norm
n
Il = in {p > 0> Mi(lail/p) < 1}.
=1

If M; = M for all i = 1,...,n, then {5 = {},. We say that two Orlicz
functions M and N are equivalent if there are positive constants a and b
such that for all ¢ > 0,

a”*M(b1t) < N(t) < aM(bt).

If two Orlicz functions are equivalent, so are their norms. An Orlicz function
is said to be p-concave for some 1 < p < oo if t — M(t'/?) is a concave
function. We say that an Orlicz function M is normalized if

o0

S rdM'(x) = 1.

0
Note also that, if two Orlicz functions are equivalent in a neighborhood of
zero, then the corresponding sequence spaces already coincide [14, Proposi-
tion 4.a.5]. For a detailed and thorough introduction to the theory of Orlicz
spaces we refer the reader to [I1], [21] or [14} [I5] and to [16] in the case of
Musielak—Orlicz spaces.

Let X and Y be isomorphic Banach spaces. We say that they are

C-isomorphic if there is an isomorphism T : X — Y with ||T|| |7} < C.
We define the Banach—Mazur distance of X and Y by

d(X,Y) =inf{||T|| |77 : T € L(X,Y) isomorphism}.

Let (X,)n be a sequence of n-dimensional normed spaces and let Z also be
a normed space. If there exists a constant C' > 0 such that for all n € N
there exists a normed space Y,, C Z with dim(Y},) = n and d(X,,Y,) < C,
then we say (X,), embeds uniformly into Z. The beautiful monograph [27]
gives a detailed introduction to the concept of Banach—Mazur distances.

We will use the notation A ~ B to indicate the existence of two positive
absolute constants ci,co such that ;A < B < coA. Similarly, we define
the symbol <. We write ~,, with some positive constant p, to indicate that
the constants ¢; and ¢o depend on p. The symbols ¢y, co, ¢, C, ... will always
denote positive absolute constants whose value may change from line to line.

By L; we denote the L; space on the unit interval [0, 1] with Lebesgue
measure.

We write f € CF, for some k € N, whenever the function f is k times
continuously differentiable; and C*(a, b) means C*((a, b)).

The following theorem was obtained in [I0] and provides a formula for
the Orlicz function M provided that we know the distribution of X:
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THEOREM 2.1 ([10, Lemma 5.2]). Let Xi,..., X, be #d integrable ran-
dom wvariables. For all s > 0 define

M(s)y=\ | |xi|dPadt.
0 1/t§‘X1|
Then, for all x = (z;)!_, € R™,

< X <
cillallny < E max [2,X] < callz]ar

where c1,co are absolute constants independent of the distribution of X;.

Obviously, the function

(2.2) M(s)=\ | |Xi|dPdt
01/t<|X1]

is non-negative and convex, since {, /<] X] | X'| dP is increasing in ¢. Further-
more, M is continuous, differentiable and M (0) = M'(0) = 0.

Note that, in fact, Theorem is true for Musielak—Orlicz spaces when
we do not assume the random variables to be identically distributed:

THEOREM 2.2. Let X1,...,X, be independent integrable random vari-
ables. For all s > 0 and all j =1,...,n define

Ms)=\ | |x;|dpat.
01/t<|X;|

Then, for all x = (x;)], € R",

cillzllvm < Ef?% |z: Xs| < callw|m,

where c1,co are absolute constants and M = (M, ..., M,).

A proof in the case of averages over permutations can be found in [I7]
and can be generalized to our setting by a straightforward adaption of the
proof of Theorem

REMARK 2.3. Because of Theorem [2.2] all results presented in this paper
hold in the more general setting of Musielak—Orlicz spaces, but for notational
convenience we state them only for Orlicz spaces.

REMARK 2.4. If M is an Orlicz function such that M € C3, then for
t — tM'(t) — M(t), being 2-concave is equivalent to M < 0. Therefore,
and for the sake of convenience, we will later assume M"" < 0, but might
still talk about the 2-concavity of ¢ — tM’(t) — M (t) at the same time.

We will also need a result from [I9] about the generating distribution of
£p,-norms. We recall that the density of a log v1 ;, distributed random variable
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& with parameter p > 0 is given by

fe(@) = pr P g o) (2).
Note also that for all x > 0,
P(¢ > x) = min(1,277).
THEOREM 2.5 ([19, Theorem 3.1]). Letp > 1 and &y, ...,&, be iid copies
of a log1, distributed random variable . Then, for all v € R™,

C2

< < — 2
cllzflp < Elrgiaél |lzi&| < (p—1)1/r [P

where c1,co are positive absolute constants.

Recall the following well-known theorem about the existence of indepen-
dent random variables corresponding to given distributions:

THEOREM 2.6 ([4, Theorem 20.4]). Let (115); be a finite or infinite se-
quence of probability measures on the real line. Then there exists an inde-
pendent sequence of random variables (§;); defined on the probability space
([0,1],Br, A), with Borel o-algebra Br and Lebesque measure X\, so that the
distribution of & s ;.

3. A simple representation result. In this section we prove a result
of the same spirit as Theorem where we replace the /o -norm by some
¢,-norm for 1 < p < oo. This is a special case of Theorem 1 in [§] with
N(t) = tP. There it seems unclear how to determine the “precise” form of
the Orlicz function that appears. Of course, this is somehow unsatisfactory,
and therefore we provide a result that produces a “simple” representation
of this Orlicz function. Observe also that the following result, which is a
consequence of Theorems and corresponds to the discrete results
recently obtained in [20].

THEOREM 3.1. Letl < p < o0, and X1, ..., X, be iid integrable random
variables. For all s > 0 define

s
M(s) = %g ( | rixipar+ | Ixyf d]P’) dt.
p 0 |X1|<1/¢ | X1[>1/t
Then, for all z € R™,
er(p — DYPallar < Ell(x: X0y llp < eal|2llar,
where c1,co are positive absolute constants.
Proof. Let Xi,...,X, be defined on (£2;,P;) and let &, ..., &, be inde-

pendent copies of a logv , distributed random variable &, say on ({22, P3).
Then, by Theorem
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Eo|(ziXo)isllp S EeyBo, max |2:.Xi&| S (p - DR, || (@i Xi) i [l

for all z € R™. On the other hand, by Theorem [2.1

E XL
2 Eo, ax |25 Xi&il ~ ||| s
for all x € R™, where

M(s) :S S | X1 £| dP dt.
01/t<]X1¢]

For ¢t > 0 and w; € 21 define
Ly, = {wa2 € 29 1 t§(w2) X1 (w1)| > 1}

Now, we observe that

M(s) =\ | | [X1(w1)&(w2)| dPa(w2) dP; (w; ) dt
02 Ly,

s

= [ X1l | 1€(wn)| dPa(w2) dPy(wr) dt.
082, I,

Let us take a closer look at the inner integral. Fix ¢ > 0 and w; € {21 and
recall that the density of £ is

fe(@) = pz P 1 oo ().
Therefore, if t| X5 (w1)] < 1,
S €(w2)] dP2(w2) = p S 2 Pdz = %(t’Xﬂ)p*l-
Iy {z: 2t| X1 (w1)|>1} p
Now assume that t|X;(w;)| > 1. Then we get
p
S §(w2)| dP2(w2) = E[{] = —.
p—1
Loy
Hence, by splitting the integral over (21, for fixed ¢ we have
S S | X1 (w1)§(we)| dP2(w2) dPy (w1)
21 Ly

- £ tp’l\Xl\ple’l(wl)erLl | X dPy ().

1X1|<1/t |X1[>1/t

This implies the result. m
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Note that by Fubini’s theorem,

s1/t 00 s/\|a:|’1
| | o Yalrdex, (@) dt = (| [f? | 7 dtdPx, (2)
00 0 0
1 1/s
_ 7(31’ | a? dpx(x) + B(X1| > 3*1)>
p 0

< (B(X] <)+ B(X] 2 57Y) =

Hence, the limit case in Theorem for p — oo coincides with Theorem
2.1

Observe also that Theorem [3.1] provides a natural candidate for the prob-
ability density that appears in Theorem (1.1

If the random variables | X1|,...,|X,| have a density fx, then

s—1

M(s) = ps*~2 | o fx(2) da,
0
that is,
st 1
S 2P fx(x)de = =s>PM"(s).
0 p
Therefore, differentiating once again,

2 1
fx(s™h) = (1 - ) SSM"(s) — —s*M"(s).
p p
In the following section we will prove Theorem in the case p = oo.

We then reduce the case of general p to the case p = oo in Section

4. The case of the (. ,-norm. To obtain the case of ¢,-norms it is
enough to settle the question for the /.-norm. We will give a short expla-
nation of that fact:

Assume that N is an arbitrary Orlicz function and we know how to
choose a distribution (depending on N) so that, if &,...,&, are indepen-
dent random variables distributed according to that law, then, for all z =
(e}, € RY,

E max |zii| ~ [|z]lv-
Now, let M be the normalized Orlicz function given in Theorem We

want to find a distribution and independent random variables Xi,..., X,
defined on a measure spaces ({21, P1) distributed according to this such that

(4.1) Eo l[(ziXi)iillp ~p [l]lar-
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Of course, we can find a distribution and accordingly distributed indepen-
dent random variables Z1,..., Z, so that

E max |a:Z| ~ o]

since we can just take N = M. On the other hand, observe that
Eo, [(ziXi)itillp ~p By B, max |z X;Yil,
1<i<n
where the distribution of the independent random variables Y1, ..., Y,, say
on ({22,P3), is obtained by choosing N(t) = tP. So, for all x = (z;)]; € R,

Elrgiagz i Zi| ~p |1z]|ar ~ B, Eq, max XY

Therefore, in order to get (4.1]), we just have to choose the distribution of
X1,...,X, so that X1 Y] 2 Z1. Of course, here the distribution of Z and Y
is known.

Before we continue, we observe that the transformation formula for in-
tegrals yields the following substitution rule for Stieltjes integrals:

b u(b)
(4.2) {foud(Fou= | fdF,
a u(a)

where f is an arbitrary measurable function, F' is a non-decreasing function
and v is monotone on the interval [a, b].
The following result is the converse to Theorem

PROPOSITION 4.1. Let M be a normalized Orlicz function with M'(0) = 0.
Let Xy, ..., X, be independent copies of a random variable X with distribu-
tion
(4.3) P(X<t)= | sdM'(s), t>0.

[1/t,00)
Then, for all x = (x;)], € R",

cillzllp < E max |2; X;| < eal|z||ar,
1<i<n

where c1,co are constants independent of the Orlicz function M.

Proof. We first observe that for an arbitrary random variable X which

is > 0 a.s., by (4.2]) we have

Fx(t)=P(X <t)= | dFx(s)=— | d(Fxou)(s),
(0,t] [1/t,00)
where u(s) = 1/s. If the distribution of X is given by (4.3), we obtain

d(Fx ou)(s) = —sdM'(s).
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Now we obtain, again by (4.2)) and this identity,

§ | zdPx(z)dt=—| S —dFXou)( ) dt
0[1/t,00) 0(

The assertion is now a consequence of Theorem .

REMARK 4.2. The assumption that M is normalized, i.e., {;~ z dM’(z)
= 1, ensures that the constants do not depend on M. Note also that, as an
immediate consequence of Proposition by the integration by parts rule
for Stieltjes integrals we obtain

1/t

1 1 1
(4.4) P(X >t)= | sdM'(s) = 75M’<t> — M(t)
0
for any t > 0. If M is “sufficiently smooth”, we deduce that the density fx
of X is given by
fx(t)=t3M" (™).

REMARK 4.3. To generate an £,-norm in Proposition i.e., to consider
the case M(t) = tP, one needs to pass to an equivalent Orlicz function so
that the normalization condition is satisfied. The function M with M (t) =1tP
on [0, (p — 1)~'/?] which is then linearly extended does the trick.

5. The case of /)-norms. We will now prove the result which will then
imply the main result, Theorem [I.I} Of course, in the proposition we could
also assume M € C3, but M € C? with M” absolutely continuous on each
compact subinterval of (0, c0) is sufficient.

PROPOSITION 5.1. Let M € C?(0,00) be a normalized Orlicz function
and M" be absolutely continuous on each compact subinterval of (0,00).
Assume that M'(0) = 0 = M"(T) for T = M~'(1) and that M| is
linear. Let 1 < p < oo and X,Y be two independent random wvariables
distributed according to the laws

P(Y > y) =min(l,y ?) and

e -] (2)- ()

Then the tail distribution function of XY is

(5.1) P(XY > 2) 1M’<1> - M<1>, 250,

z z
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Proof. First note that the density function of X is given by

o = (-2 k(D) L),

Inserting the expression for P(Y > y), we obtain

o0

(5.3) P(XY > z) = Lixysoy dP = | P(Y > 2/2) fx(z) do
0
= S min(1, 2P /2P) fx (z) dx
0

=P(X > 2) +z_p§xpfx(x) dx
0

Observe that, under the above assumptions and for z < T~!, we have
PX>z2)=1=ztM({"YH-M(z" ) and fx(z) = 0, since {° chM’( ) =
TM'(T) — M(T) = 1. This yields (5.1)) for z < 1/T. Thus we now assume
z > 1/T and continue with calculatmg the integral {; 2 fx () dz. We sub-
stitute u = 1/2 and obtain

oo

§xpfx($) dx = S w P2 fx(ut) du
0

21

S

Partial integration further yields
T

2—
u“"P _ 7Zp72M//(Z—1)7
p

Ja pxa) e = == U
0 p
since M"(T') = 0. Combining equation ([5.3) with this result and the expres-
sion for the distribution of X, we obtain {i for z>1/T.

21

Now we can finally prove our main theorem:

Proof of Theorem[1.1] Let M be the given Orlicz function and (X;),
the given random variables on a measure space ({21,P;). First note that by
Proposition [£.1] and Remark 4.2 we get

(5.4) [z/lar ~ E max |a; Z;,
1<i<n

where P(Z > 2) = 27 !M'(27!) — M(271). Secondly, by Theorem

(5.5)
Eo, (X021 lp S oy Ee, o [2:X0i] S (0 — 1) PR |20
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where the random variables (Y;)!_;, defined on ({25,IP2), are independent

and log 1, distributed. Since, by Proposition X1 L Z1, we combine
(5.4) and (5.5 to obtain the assertion of the theorem. m

In case p = 2, we obtain the following corollary:

COROLLARY 5.2. Let M € C3(0,00) be a normalized Orlicz function with
M'(0) =0 and M""(x) < 0 for all z > 0 and assume that M"(M~1(1)) = 0.
Then

(5.6) fx(a) = 14M”’<1>

s a probability density and for all z € R,
allzlm < Ell(2iXe)is 2 < cofl@][a,

where c1, cy are positive absolute constants and X1, ..., X, are iid with den-
sity fx.

Again, the normalization condition SgoydM "(y) = 1 ensures that con-

stants do not depend on M and, in fact, is of the same form as the nor-
malization condition in Theorem 2 from [25]. Note also that in the proof of
Theorem and its corollaries we need that M”(T) = 0 for T = M~1(1).
This, indeed, is no restriction, since Lemma [8.2] in Section [§] shows that for
any 2-concave Orlicz function we can assume that M"(T) = 0, otherwise we
pass to an equivalent Orlicz function which has this property. Recall also
that every Orlicz function which satisfies M < 0 is already 2-concave. The
authors do not know whether for an Orlicz function M, being 2-concave is
equivalent (up to equivalent Orlicz functions) to having non-positive third
derivative.

REMARK 5.3. Note that another proof of Corollary via a Choquet-
type representation theorem in the spirit of Lemma 7 in [25] also yields the
condition that the function z — zM’(z) — M(z) has to be 2-concave (or
equivalently M" < 0).

6. Orlicz spaces that are isomorphic to subspaces of Li. As we
will see, it is an easy consequence of Corollary [5.2] that the sequence of Orlicz
spaces £, n € N, where t — tM'(t) — M(t) is 2-concave, embeds uniformly
into L. Although we need ¢ — tM'(t) — M(t) to be a 2-concave function,
which seems a bit stronger than to assume that M is 2-concave, the simplic-
ity of the representation of the density that we need in our embedding
has a strong advantage over the representation in [25, Theorem 2], since it
is much easier to handle.

We obtain the following result:
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COROLLARY 6.1. Let M be a normalized Orlicz function with M'(0) = 0
and M" < 0. Then there exists a positive absolute constant C' (independent
of M) such that for alln € N there is a subspace Y, of L1 with dim(Y,) =n
and

d(lyy, Yn) < C,
i.e., (U4;)n embeds uniformly into L.

Proof. The proof is a simple consequence of Corollary Khinchin’s
inequality and Theorem Given n € N, we let uy = --- = p, be the
distribution of Rademacher functions, that is,

w({1}) = m{—11) =1/2, 1<i<n.
Additionally, we let p,411 = -+ = 2, be the distribution of X; given in
Corollary Then we apply Theorem to the finite sequence (u;)#,
of probability measures to get a sequence of independent random variables
Tlye-vyTny X1,..., Xy defined on the unit interval [0, 1] such that the distri-
bution of r; is u; and the distribution of X; is puyy; for all 1 <4 < n. Then
the asserted isomorphism is given by

@, - 0% — L1]0,1], aHZaln Xi(

Thus, applying Khinchin’s inequality, for any a = (a;)"_; € R",

1@ (@)L,

- § ‘ zn:airi(t)Xi(t)‘ dt

0 i=1

=5 [

R? {—1,1}n =1

S <Z|azwz’ )1/2 Mn+1®"'®ﬂ2n)($)
=1

d(pr @+ @ pp)(€) d(ftn41 ® -+ @ pin) ()

-~ | (Z\al ()" dt ~ lalla,
0,1] i=1
where we used Corollary [5.2]in the last step. =

7. The general result. Following the ideas described in Section {4} we
now generalize our results to find an inequality of the form

1 n
clzly < Efl(eiXoisllv < Cllalla
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for a general Orlicz function N. For each normalized Orlicz function L, we

write
1/t

Fr(t) = S sdL'(s) = 1[/(1) L<1)

0
and call this function the tail distribution function associated to L, motivated

by Proposition and equation (4.4)).

PROPOSITION 7.1. Let M, N be normalized Orlicz functions with M'(0)
= N'(0) = 0.

(i) If there exists a probability measure p on (0,00) such that
(7.1) Ful) = § Fnlt/o)du(a),
(0,00)
then, for all x = (x;)}_, € R",

cillzllam < Ell(2i Xa)is Iv < ezl

where c1,co are positive absolute constants and X1q,..., X, are iid
random variables with distribution p.
(ii) If there exist iid random variables X1, ..., X, with distribution p on

(0,00) such that
cillzlly < El(2:Xa)is v < callzlar,

where ¢y, ca are positive absolute constants, then there exists an Or-
licz function M equivalent to M such that

F)= | Fa(t/z)du().
(0,00)

Proof. (i) Note that condition (|7.1) guarantees that we can follow the
line of argument in the proof of Theorem Indeed, we choose indepen-
dent sequences (Z1,. .., Z,) of iid random variables defined on ({2;,P;) and

(Y1,...,Y,) defined on (£2;,Ps) with tail distribution functions F; and Fy,
respectively. By Proposition [4.1] we have

[zllar ~ Egy max [2:Z;] and [|lz|y ~ Eg, max |z;Yj|
1<i<n 1<i<n

for all (z;)7, € R™. By , X1y L Z1, since for all t > 0,
(7.2) P(Zy >t)=Fuy(t)= | Fy(t/z)du(z)
(0,00)

= | P@yi > t)dp(x) =P(X1Y1 > t).
(0,00)
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Therefore,

|z||ar ~ Eo, max |z;Z;| = EgEp, max |z; X;Y]|
1<i<n 1<i<n

=\E X, (w)Y;| dP
§2 29 112%}%|x1 i(Ww)Y;| dP(w)

~ Y l@iXa ()i v dP(w) = Eol|(z:X)is |-
2

(ii) Assume that
El[(ziXi)isi v ~ [l ae

for iid random variables Xi,..., X, with distribution p. Define the tail
distribution function F' by

F(t)= | Fn(t/x)du(x),
(0,00)
and choose a sequence of iid random variables (771, . . ., Z,,) defined on (£21,P;)
with tail distribution function F, and a sequence (Y71,...,Y,,) independent
of (X1,...,X,) defined on (£23,P3) with tail distribution function Fy. By
construction, Z; has the same distribution as X;Y;, i =1,...,n. Now define
an Orlicz function M by

Mis)=\ | |zi|dPdt.
01/t<| 24|

By Theorem ||£L‘HM ~ Eg, maxi<i<p |r;Z;| and, therefore, we obtain

lzllar ~ Eoll (@i Xy llv = § ll(2iXi(@))ie | v dP(w)
Q
~ éEQQ max |2 X, (w)Y;| dP(w) = EpEg, max Enad
= Eq, o [0Z] ~ ol
Thus, M and M are equivalent [14, Proposition 4.a.5]. =

Condition seems hard to check for general Orlicz functions M
and N. However, in the special case of N(t) = t* on [0,1], extended lin-
early to the right of 1 as a C! function, condition is equivalent to the
positivity of the function fx in . Indeed,

Fu(t)= | Fn(t/z)du(z)= | min(1,2*/¢*) dp().
(0,00) (0,00)
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Note that

| min(1,2%2%) dp(x) = Far(1/2) = 2M'(z) — M(2)
(0,00)
is obviously a 2-concave function in z as an average over such functions,
in correspondence with the discussion before. On the other hand, Corollary
.2 can be restated in the following form that shows that the converse is
also true: if z — 2M'(2) — M (z) is 2-concave under the conditions stated in
Corollary then the tail distribution function F'j; has a representation
of the form and the distribution p is explicitly given by the density

8. Appendix. We provide some approximation results for Orlicz func-
tions that we need in this paper and which might be interesting in further
applications.

LEMMA 8.1. Let M € C?(0,00) be an Orlicz function with M'(0) = 0
and such that M" is decreasing. Then M is 2-concave.

Proof. Recall that M is 2-concave if and only if zM"(x) < M'(x). For
all € € (0,z), there exists & € (e,z) such that

M'(z) = M'(e) + (z — e)M"(&).
Since M" is decreasing, we get
M'(x) > M'(e) + (z — e)M" (),
and so, for ¢ — 0, M'(z) > xM"(x), which means that M is 2-concave. =
LEMMA 8.2. Let M € C?(0, M—1(1)) be an Orlicz function that is linear
to the right of T := M~1(1). Then, for all constants c > 1, there exists an
Orlicz function N such that
(1) N(T) =0,
(2) N(t) < M(t) <cN(t) for all t € [0,00).

Additionally, if M" is decreasing, we can choose N so that N is decreasing.

Proof. We let § € (0,1) and define N as follows: We set N (t) = M (t) for
all t <T(1—0) and we extend M to [0, 7] so that N is smooth, decreasing,
N"(t) < M"(t) for t € [0,T) and N"(T) = 0. For t > T, we define N linearly
with the same slope as M.

We have to show property (2). The inequality N(t) < M(t) follows
from the construction for all ¢ € [0,00). The second inequality is trivial
for t < T'(1 —9) since M(t) = N(t) for such t. Next, we explore the case
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M
N
1 ,,,,,,,,,,,,,,,,,,,,,,,,,,,,
[
[
[
N
| Ty = NTU(1)
T(1—9) T=Ty=M"1)

Fig. 1. Approximation of the Orlicz function M

t € [T(1—96),T]. If we choose t in this interval, by the above definition of IV,
t s
0<M@t)-Nt)= | | (M"(z) - N"(x)) dz ds
T(1-6) T(1-9)

<T6* max (M"(x) - N"(z)) <T6 max M"(z).
z€[T(1-06),T] z€[T(1-6),T)

Now we choose d such that 76 max,ep(1—g), 7 M" (x) < (c=1)M(T(1-9)).
This is possible since max,¢(r(1-s), 1) M "(x) is an increasing function of §
and M (T(1—9)) is a decreasing function of §. Then for ¢t € [T'(1 —0),T] we
obtain
M(t) = N(t)+ M(t) — N(t)
<SNHE)+(c—=1)M(T(1-6))=N(t)+ (c—=1)N(T(1—-9)) <cN(t).
This is property for t € [T(1 —6),T]. Since, for t > T, the difference
M(t) — N(t) is constant by definition of N, and the two Orlicz functions
M and N are both increasing, the inequality M (t) < ¢N(t) also holds for
t > T by the following simple calculation:
M(t)=N({t)+ M(t)— N(t) = N(t)+ M(T)— N(T)
<N(t)+ (¢c—1)N(T) <cN(t). m

Figure [1] illustrates the choice of the equivalent Orlicz function in the

proof of Lemma [8.2] which has the desired properties.

REMARK 8.3. Let M and N be as in Lemma In order to apply
this lemma to Proposition [5.1} we have to pass once again to an equivalent
Orlicz function N, a multiple of the function N constructed in Lemma

(see Figure , to ensure M ~1(1) = N~1(1) and hence that N is “smooth”
up to the point N~1(1).
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