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A nuestro querido Carlos Segovia

Segovia during a visit to the Math Department at the
Universidad Auténoma de Madrid in December 2004.



ANHA Series Preface

The Applied and Numerical Harmonic Analysis (ANHA) book series aims to
provide the engineering, mathematical, and scientific communities with sig-
nificant developments in harmonic analysis, ranging from abstract harmonic
analysis to basic applications. The title of the series reflects the importance
of applications and numerical implementation, but richness and relevance of
applications and implementation depend fundamentally on the structure and
depth of theoretical underpinnings. Thus, from our point of view, the inter-
leaving of theory and applications and their creative symbiotic evolution is
axiomatic.

Harmonic analysis is a wellspring of ideas and applicability that has flour-
ished, developed, and deepened over time within many disciplines and by
means of creative cross-fertilization with diverse areas. The intricate and fun-
damental relationship between harmonic analysis and fields such as signal
processing, partial differential equations (PDEs), and image processing is re-
flected in our state-of-the-art ANHA series.

Our vision of modern harmonic analysis includes mathematical areas such
as wavelet theory, Banach algebras, classical Fourier analysis, time-frequency
analysis, and fractal geometry, as well as the diverse topics that impinge on
them.

For example, wavelet theory can be considered an appropriate tool to
deal with some basic problems in digital signal processing, speech and image
processing, geophysics, pattern recognition, biomedical engineering, and tur-
bulence. These areas implement the latest technology from sampling methods
on surfaces to fast algorithms and computer vision methods. The underlying
mathematics of wavelet theory depends not only on classical Fourier analysis,
but also on ideas from abstract harmonic analysis, including von Neumann
algebras and the affine group. This leads to a study of the Heisenberg group
and its relationship to Gabor systems, and of the metaplectic group for a
meaningful interaction of signal decomposition methods. The unifying influ-
ence of wavelet theory in the aforementioned topics illustrates the justification
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for providing a means for centralizing and disseminating information from the
broader, but still focused, area of harmonic analysis. This will be a key role
of ANHA. We intend to publish with the scope and interaction that such a
host of issues demands.

Along with our commitment to publish mathematically significant works at
the frontiers of harmonic analysis, we have a comparably strong commitment
to publish major advances in the following applicable topics in which harmonic
analysis plays a substantial role:

Antenna theory Prediction theory
Biomedical signal processing Radar applications
Digital signal processing Sampling theory

Fast algorithms Spectral estimation
Gabor theory and applications Speech processing
Image processing Time-frequency and

Numerical partial differential equations time-scale analysis
Wavelet theory

The above point of view for the ANHA book series is inspired by the
history of Fourier analysis itself, whose tentacles reach into so many fields.

In the last two centuries Fourier analysis has had a major impact on the
development of mathematics, on the understanding of many engineering and
scientific phenomena, and on the solution of some of the most important prob-
lems in mathematics and the sciences. Historically, Fourier series were devel-
oped in the analysis of some of the classical PDEs of mathematical physics;
these series were used to solve such equations. In order to understand Fourier
series and the kinds of solutions they could represent, some of the most basic
notions of analysis were defined, e.g., the concept of “function.” Since the
coefficients of Fourier series are integrals, it is no surprise that Riemann inte-
grals were conceived to deal with uniqueness properties of trigonometric series.
Cantor’s set theory was also developed because of such uniqueness questions.

A basic problem in Fourier analysis is to show how complicated phenom-
ena, such as sound waves, can be described in terms of elementary harmonics.
There are two aspects of this problem: first, to find, or even define properly,
the harmonics or spectrum of a given phenomenon, e.g., the spectroscopy
problem in optics; second, to determine which phenomena can be constructed
from given classes of harmonics, as done, for example, by the mechanical syn-
thesizers in tidal analysis.

Fourier analysis is also the natural setting for many other problems in
engineering, mathematics, and the sciences. For example, Wiener’s Tauberian
theorem in Fourier analysis not only characterizes the behavior of the prime
numbers, but also provides the proper notion of spectrum for phenomena such
as white light; this latter process leads to the Fourier analysis associated with
correlation functions in filtering and prediction problems, and these problems,
in turn, deal naturally with Hardy spaces in the theory of complex variables.
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Nowadays, some of the theory of PDEs has given way to the study of
Fourier integral operators. Problems in antenna theory are studied in terms
of unimodular trigonometric polynomials. Applications of Fourier analysis
abound in signal processing, whether with the fast Fourier transform (FFT),
or filter design, or the adaptive modeling inherent in time-frequency-scale
methods such as wavelet theory. The coherent states of mathematical physics
are translated and modulated Fourier transforms, and these are used, in con-
junction with the uncertainty principle, for dealing with signal reconstruction
in communications theory. We are back to the raison d’étre of the ANHA
series!

John J. Benedetto
Series Editor
University of Maryland
College Park



Foreword

On April 3, 2007, Professor Carlos Segovia passed away in Buenos Aires,
Argentina.

He graduated with a degree in Mathematics from the University of Buenos
Aires in 1961. In 1967 he received his Ph.D. from the University of Chicago
under the direction of Alberto P. Calderén. After two years in a postdoctoral
position at Princeton University, he decided to return to Buenos Aires, Ar-
gentina. It is there that he spent his professional and political career (except
for the period from 1975 to 1979, which he spent at the Universidade Estadual
de Campinas, Sao Paulo, Brazil) at both the University of Buenos Aires and
the Instituto Argentino de Matemédtica (IAM). He held important positions
at both institutions: he was president of the University of Buenos Aires during
1982 and the director of the IAM from 1991 to 1998. In 1988 he was chosen to
become a member of the Natural and Exact Sciences Academy of Argentina.
In 1996 the Third World Academy of Sciences in Trieste (Italy) awarded him
the Award in Mathematics.

Professor Segovia’s mathematical work falls into the framework of har-
monic analysis of the University of Chicago School of the 1960s. He started
following in the footsteps of A.P. Calderén and A. Zygmund and continu-
ously extended the subject during the last century. In his Ph.D. thesis, he
characterized Hardy spaces of harmonic functions in dimension n by means
of square functions. This contribution to the theory of Hardy spaces was
very deep and is reflected in the main references of the subject. But without
a doubt, his main contribution to mathematics is the sequence of articles,
written in collaboration with his colleague and friend Roberto Macias, about
spaces of homogeneous type. A space of homogeneous type is a quasi-metric
space (without any additional structure) on which one can define a measure
which possesses a certain doubling property; precisely, the measure of each
ball of radius 2R is controlled by the measure of the ball of radius R (except
for a constant that depends on the space). Macias and Segovia developed a
satisfactory theory of Hardy spaces and Lipschitz functions in this context.
Their ideas not only answered some of the relevant questions about Hardy



XII Foreword

spaces of that time but also inspired new branches and work in areas of har-
monic analysis. “Macias—Segovia” is even today a must-know reference for
papers on the subject.

Carlos Segovia was born in Valencia on December 7, 1937. His father was
a physician in the army of the Spanish Republic, and his mother’s father
came from Ferrol, Galicia. At the end of the Spanish civil war, the family had
to leave Spain, and they established themselves in Argentina. Carlos Segovia
spent his childhood and youth in Buenos Aires. His Spanish ancestry made
the nickname “gallego” unavoidable in Argentina, but his strong “porteno”
accent got him called “the Argentinian” in many places in Spain.

In 1988 he was appointed visiting professor by the Universidad Auténoma
de Madrid, and from then on he very frequently visited the mathematical de-
partment of that university. On his many trips to Spain, he also visited several
other universities, with Médlaga and Zaragoza being his special favorites. He
also was supported by the program for sabbatical leaves of the Education and
Science Ministry of Spain and by research grants from the Spanish Ministry
of External Affairs. In 1992 he received the title “Catedratico de Universidad”
with a contract for five years.

Segovia’s health was relatively weak. In 1999 he suffered a stroke with com-
plications that had him suffering for almost a year, spending several months
in the hospital. At some moments he seemed close to death, but each time he
survived with very difficult and painful recoveries. The consequences of that
period (almost total paralysis of his right side and severe diabetes) did not
interfere with his continuing to be the perfect collaborator and a scholarly
person of good manners with an exquisite sense of humor. Moreover, he con-
tinued his research in mathematics with even stronger vigor; in fact, during
his last years he maintained a twofold research agenda. With a group of stu-
dents in Argentina, he developed a whole theory of “lateral Hardy spaces.”
With collaborators from Argentina and Spain, traveling in spite of his phys-
ical difficulties at least once a year to Madrid from Buenos Aires, he worked
on operators associated with generalized Laplacians. The effort involved in
this recent work is, on the one hand, rewarded by the fact that many of his
contributions in both lines of research have been published, or will be in the
near future, in journals of high level. On the other hand, this effort increases
our sadness that he is no longer with us.

Buenos Aires and Madrid Carlos Cabrelli
June 2009 José Luis Torrea



Preface

From December 12 to 15, 2005, a number of harmonic analysts from all over
the world gathered in Buenos Aires, Argentina, for a conference organized
to honor Carlos Segovia Fernandez on the occasion of his sixty-eighth birth-
day for “his mathematical contributions and services to the development of
mathematics in Argentina.”

The conference took place at the Instituto Argentino de Matematica
(TAM). The members of the advisory committee were Luis Caffarelli, Cris-
tian Gutiérrez, Carlos Kenig, Roberto Macias, José Luis Torrea, and Richard
Wheeden. The local organizing committee members were Gustavo Corach
(Chair), Carlos Cabrelli, Eleonor Harboure, Alejandra Maestripieri, and Bea-
triz Viviani.

Unfortunately, Segovia was not able to attend due to health problems.
The conference atmosphere was full of emotion, and many fond memories of
Carlos were recalled by the participants.

It was at this meeting that the idea crystallized of writing a mathematical
tour of ideas arising around Segovia’s work. Unfortunately, one year after the
conference, Carlos passed away and could not see this book finished.

The book starts with a chronological description of his mathematical life,
entitled “Carlos Segovia Ferndandez.” This comprehensive presentation of his
original ideas, and even their evolution, may be a source of inspiration for
many mathematicians working in a huge area in the fields of harmonic analy-
sis, functional analysis, and partial differential equations (PDEs). Apart from
this contribution, the reader will find in the book two different types of chap-
ters: a group of surveys dealing with Carlos’ favorite topics and a group of
PDE works written by authors close to him and whose careers were influenced
in some way by him.

In the first group of chapters, we find the contribution by Hugo Aimar
related to spaces of homogeneous type. Roberto Macias and Carlos Segovia
showed that it is always possible to find an equivalent quasi-distance on a
given space of homogeneous type whose balls are spaces of homogeneous type.
Aimar uses this construction to show a stronger version of the uniform reg-
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ularity of the balls. Two recurrent topics in the work of Carlos Segovia were
commutators and vector-valued analysis, and this pair of topics is the sub-
ject of the chapter by Oscar Blasco. He presents part of the work by Segovia
related to commutators, and he extends it to a general class of Calderén—
Zygmund operators. The words “Hardy, Lipschitz, and BMO” spaces were
again recurrent in the work of Segovia. An analysis of the behaviour of the
product of a function in some Hardy space with a function in the dual (Lip-
schitz space) is made in the chapter by Aline Bonami and Justin Feuto. In the
last fifteen years Segovia was very interested in applying some of his former
ideas in Euclidean harmonic analysis to different Laplacians. He made some
contributions to the subject, as can be observed in the publications list in-
cluded in the present book. Along this line of thought is the chapter by Liliana
Forzani, Eleonor Harboure, and Roberto Scotto. They review some aspects of
this “harmonic analysis” related to the case of Hermite functions and poly-
nomials. The last Ph.D. students of Segovia were introduced by him to the
world of “one-sided” operators, with special attention to weighted inequali-
ties. Francisco Martin-Reyes, Pedro Ortega and Alberto de la Torre survey
this subject in their chapter. As the authors say, they try to produce a more
or less complete account of the main results and applications of the theory of
weights for one-sided operators.

In the second group of chapters, the reader will find the chapter by Luis
Caffarelli and Aram Karakhanyan dealing with solutions to the porous media
equation in one space dimension. Topics such as travelling fronts, separation
of variables, and fundamental solutions are considered. The chapter by Sagun
Chanillo and Juan Manfredi considers the problem of the global bound, in the
space L2, of the Hessian of the solution of a certain second-order differential
operator in a strictly pseudo-convex pseudo-Hermitian manifold. In the clas-
sical case, this global bound can be seen as a “Cordes perturbation method”
of the boundedness of the iteration of the Riesz transforms. Well-posedness
theory of the initial-value problem for the Kadomtsev—Petviashvili equations
is treated in the chapter by Carlos Kenig; a connection with the Korteweg—de
Vries equation is also discussed. A survey of recent results on the solutions and
applications of the Monge-Ampere equation is written by Cristian Gutiérrez.

We thank all the contributors of this volume for their willingness to col-
laborate in this tribute to Carlos Segovia and his work.

We are grateful to John Benedetto for inviting us to include our book in
his prestigious series Applied and Numerical Harmonic Analysis, to Ursula
Molter and Michael Shub for their proofreading and helpful comments, and
to Tom Grasso and Regina Gorenshteyn from Birkhauser for their editorial
help.

Buenos Aires and Madrid Carlos Cabrelli
June 2009 José Luis Torrea
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It is an entirely vain endeavor to try to describe in a few pages the math-
ematical life of Carlos Segovia. The variety and richness of his deep results
and proofs would need a whole book in order to put them into their proper
context and to see what has been their ulterior influence. However, space lim-
itation has the advantage that this chapter will probably be read by more
people than if the exposition was as exhaustive as it deserves. This chapter
has been written keeping in mind the idea of reaching more people than just
the specialists. It can be thought of as a painting in which only a reduced
number of strokes have been made, enough to give the viewer a rough idea
of the completed work, but giving him the freedom to choose to finish those
parts in which he is more interested.

The order of the exposition is supposed to be chronological when possi-
ble. It intends to give a quick presentation of the keystone results of Carlos
Segovia; the proofs are omitted and we refer the interested reader to the
original papers. The presentation starts with the fundamental period of his
Ph.D. studies, which has a crucial influence on the remainder of his work,
and it ends with a small exposition of the ideas which Carlos Segovia was
dealing with in the very last period of his life. The chapter is divided into the
following sections: Square functions, Spaces of homogeneous type, Weighted
inequalities, One-sided operators, Vector-valued Fourier analysis, and Har-
monic analysis associated with generalized Laplacians.

Carlos Segovia understood the work of a mathematician as a way to rel-
ish his lifetime surrounded by friends. In his career he had more than twenty
co-authors; all of them had spent long evenings of hard work in which Carlos
was struggling very hard with a stubborn result. He is standing in front of the
blackboard with a cigarette in one hand and the chalk in the other. Clearly,
this presentation is influenced by the author’s personal experience and proba-
bly it would be different for any of the others co-authors of Professor Segovia.
In spite of the space limitations, our intention is to review some of Segovia’s
cooperation with each of his co-authors.

C. Cabrelli and J.L. Torrea (eds.), Recent Developments in Real and Harmonic Analysis, 1
Applied and Numerical Harmonic Analysis, DOI 10.1007/978-0-8176-4588-5 1,
© Birkhduser Boston, a part of Springer Science + Business Media, LLC 2010
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We mention that even before engaging himself in doctoral studies Segovia
produced original mathematical results. His first co-authors were A. Benedek
and R. Panzone, see [4] and [44].

1 Square functions

Let us consider the area function of Lusin given by
SuF)@) = ([ [P i) duds)! P,
Iy (x)

where I',(z) = {(u,s) : |u — x| < as} is the cone in R?% with vertex in the
point (x,0) and opening a. In 1965, A. P. Calderén, [6], proved the following
characterization of the spaces H? of analytic functions.

Theorem 1.1 Let F(t+is) be analytic in s > 0 and belong to HP, 0 < p < o0,
that is, |F||gr = supyso([ "o, |F(t + is)|[P dt)'/? < co. Then, there exist two
positive constants c¢1 and co, depending on a, and p only, such that

cllFollr(r) < 1Sa(F)llLr(r) < c2llFollLo(r),
where Fy(t) = limg_o F'(t +1is).

The function S, is built in three steps: we begin by squaring a quantity, af-
terwards we integrate, and finally we take the square root. These three steps:
square, integration, and square root are the essentials features of a huge fam-
ily of functions and operators that are known by the generic name of “square
functions.” These square functions appeared in the 1920s and since then they
have been the objects of great interest by people working in probability and
harmonic analysis. In the work involving these functions one can find tech-
niques of real and complex variables, functional analysis, probability, and
Fourier series. It could be said that they produce a kind of fascination. As an
example of their reputation among mathematicians, we quote two instances:

1. B. Bollobas speaking about a result related to some square function,
see [5]: “The first result of this paper was proved in January 1975 in order to
engage the interest of Professor J.E. Littlewood, who was in hospital at the
time”

2. E. M. Stein [78] (monograph about the square functions in the work of
A. Zygmund): “A deep concept in mathematics is usually not an idea in its
pure form, but rather takes various shapes depending on the uses it is put to.
The same is true of square functions. These appear in a variety of forms, and
while in spirit are all the same, in actual practice they can be quite different.
Thus the metamorphosis of square functions is all important.”

Calderéon was an expert in the theory of square functions. Theorem 1.1 is
a clear example of its use; moreover, he also proved results intrinsic to the
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theory. For example, his joint paper, with Agnes Benedek and Rafael Pan-
zone, [3], contains a description of square functions as being linear operators
valued in a Hilbert space, and this idea has been fundamental during the last
40 years to handle results in the theory. Alberto Calderén was the adviser of
Carlos Segovia, and one of the problems proposed as subjects for his doctoral
dissertation, [62], was to extend Theorem 1.1 to systems of conjugated har-
monic functions in R™. As a Ph.D. project it was perfect. It was clear that if
Carlos Segovia was able to solve the problem, he would become an expert in
complex variables, real variable techniques, and also in the, at that moment,
incipient theory of HP? spaces. Segovia published his results in 1969 in Studia
Mathematica, see [60]. The result was the following.

Theorem 1.2 Let E, be the n-dimensional Fuclidean space of the n-tuples
z = (21,...,2y) of real numbers. Denote by E,", | the set {(z,t) 1z € E,,t >
0}. Let F(t z) be a harmonic function defined on E,, | with values in a real
Hilbert space H and satisfying the following conditions:

F(z,t)||%, dz < oo, for some p > 0,
(B) There exists a 6 < p such that |[F(x,t)||° is subharmonic for § > &y, and
(C) The set of zeros of F(x,t) is a polar set in E;f

Define the function Sq(F) in E;\

Sa(F)(x,t) = </Fm) [HMH ZHf)Fu s+1) H }jﬁf)l/g,

where Iy (z) = {(u,s) : |x —u| < as}. Then there exist two positive constants
c1 and co which depend on a, n, and p only such that

& /E |F (e, 0)P d < / 1Sa(F) ()P dz < e / |F (e, )| de.

n n n

The theorem is applied to solve the following problem proposed by Calderon.
Let U(t,x) be a harmonic function defined on E;, ; with values in a real
Hilbert space H. We say that the gradient VU(t,z) belongs to the class
HP(H), p > 0, of Hardy if the following conditions are satisfied.

(i) There exists a constant K > 0 such that

/ IVU(t, x)||P de < KP
for every t > 0.

(ii) The limit lim;_,o VU (¢, z) exists for almost every x € E,,. This limit will
be denoted by VU (0, z).
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Theorem 1.3 Let VU (t,z) € HP(H), p > =—=. The area function

n

So(VU)(z) = [/Fa(a:){ 2 Havgiij’u)‘r}duds} e

7=

satisfies the inequalities
o / VU0, )P de < / S.(VU)P(2) < e / VU0, 2)|7 de,
en E, €n

where c¢1 and cy are two positive constants depending on a,p, and n only.

For a detailed treatment of Theorem 1.3 see Chapter VII in [77].

After completing his Ph.D. thesis, Segovia became interested in the idea
of defining derivatives of fractional order. This topic appeared several times
during his career. In [75] one can find the following notion of a-fractional
derivation. Let h(x,t) = h(x + it) belong to the Hardy space HP, p > 0,
that is analytic for ¢ > 0 and satisfying sup,~, [~ |k(z + it)|P dz < C. For
0<a<l,let

h(o‘)(x,t):/ %(z,t—!—s)s*ads. (1)
0 t

A motivation for the above definition could be the following. Let us write a
harmonic function u(x,t) as a convolution of a function f(x) with the Poisson
kernel, u(x,t) = Py« f(x). Using the spectral theorem, this convolution can be
expressed as u(z, t) = e V=4 f(x) where A is the Laplacian in one dimension.
Hence, at least formally, we have

/—u z,t+s) *"‘ds:/%e*(S“)V*Af(x)s*a ds
—/\/—Ae_tv_Ae_SV_Af(x)s_o‘ ds

= —Ce VTAWVZA) f(a)
= —C (V=23 f().

In collaboration with R. Wheeden, Carlos Segovia published a series of papers,
[73, 74, 75], in which the square functions and the fractional integrals are used
in order to obtain several deep results. We shall now briefly describe some of
them.

Given a function h(z,t), z € R, t > 0, define the area function of fractional
order v, 0 <y <1 as

1/2
S<w><h><z></m|sw<w >|2d“d5> ,

where h(?) denotes the “y-derivative” in (1) and as usual I'(z) denotes the
cone. The following theorem is proved in [73].
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Theorem 1.4 Let h(x,y),y > 0 belong to HP for some p > 0 and let h(x) =
limy_,0 h(x,y). There exist positive constants ¢1 and co independent of h such
that

cllhlly < ISP Rl < c2lhll,.

This result is used in order to give a characterization of potential spaces L2 . It
is well known that these spaces coincide with Sobolev spaces whenever o € N
By L?, 1 < p < oo, > 0 we denote the class of functions which are Bessel
potentials of order o of L functions, and let || - ||, denote the norm in L?,
see [77]. The next result can also be found in [73].

Theorem 1.5 Let k be a positive integer and f € LP,1 < p < oo. Let
f(x,t), t >0, denote the Poisson integral of [ and for 0 < a < k set

Sty () (@) = ( / .

Then if f € LE,

cill fllp.o < IScam (Dllp + [1f1lp < call fllp.a-

Moreover, if f is any LP function, 1 < p < oo, and Sk (f) € LP, then
felr.
It must be noticed here that in proving Theorem 1.4 different “square func-

tions” were considered for a given function h(z,t), z € R™, t > 0, and a
fractional derivative . Namely,

s wie) = ([0

1/2
o P o /
Osk gn+1

2@)1/2
t

tAn dy dty 1/2
o ) = // "R (y, t)? .
R0 = ([ | e e O w0 PEET)

The corresponding versions for v = 1, that is, the case of the standard deriva-
tive, were also treated.

The same authors, using complex variable methods and some fractional
area integrals, proved results about commutators. We shall give a short outline
of them.

If

Hf(x)= p.v./ %dy
denotes the Hilbert transform of f and Af(z) = a(z)f(z) denotes the point-
wise multiplication, we form the commutator

(A H)f(@) = (AH = HAY(f)(2) = pv. [ Ta@ ey gy (2)

O

This operator appeared in some work by Calderdn, see [6]. The following result
can be found in [75].
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Theorem 1.6 Let f € LP, 1 <p < oo, and a € LY, 0 < a < 1. Then the
commutator (AH — HA)f € L¥.. Moreover,

I(AH — HA) fllp,a < Clfllpllallco,a;
where C' is independent of o and f.

2 Spaces of homogeneous type

A. P. Calderén and A. Zygmund developed in the 1950s a theory of singular
integrals, that is, operators of the form

Tf(x) = lim k(z —y)f(y)dy + cf (x),

20 J{lz—yl>e}

where f is a function on R", k(z) is a homogeneous function of degree —n,

satisfying / kE(x)dz = 0, and ¢ is a constant. Professor Calderén in
{a:la|=1}

his speech of acceptance as an Academician of the “Academia de Ciencias
Exactas, Fisicas y Naturales de Argentina” said that these singular integrals
can be considered as hybrid objects between integral operators and differential
operators. His whole thought was presented as follows.

“Los operadores integrales singulares pueden ser concebidos como entes
hibridos o intermedios entre los diferenciales y los integrales. Son operadores
integrales lineales en que las expresiones a integrar dan lugar a integrales
divergentes, es decir, sin sentido como integrales ordinarias y a las cuales es
necesario definir como limite de integrales comunes. Mas especificamente, las
expresiones a integrar tienen el orden de magnitud de la inversa de la distancia
a un punto elevada a la dimension del espacio o niumero de variables de las
funciones sobre las que se opera, lo que las situa al borde de la integrabilidad.
Esto hace de ellas operadores semilocales, es decir, hay acciones a distancia,
pero la accion sobre un punto esta dominada por la de puntos arbitrariamente
prorimos.”

The motivation of Calderén and Zygmund was inside the theory of partial
differential equations, namely in the fact that every linear (constant coeffi-
cients) differential operator can be written as the composition of two opera-
tors, one of them being a power of the Laplacian and the other one a singular
integral operator. Calderén and Zygmund proved that these operators were
continuous in the Lebesgue spaces LP(R"™), 1 < p < oo, see [7], [8]. Some “a
priori” estimates are easily obtained from this result. For differential operators
with smooth enough coefficients an error term appears, see [79].

This fundamental work immediately stimulated the interest of the mathe-
matical community, and a lot of new results and applications were obtained.
Carlos Segovia participated actively in two different aspects of this new cur-
rent:
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(1) Extension of the theory to spaces in which there are privileged directions
and, even more, extension to spaces without a vector space structure.
Later on, these two kind of extensions were called spaces of mixed homo-
geneity and spaces of homogeneous type; some papers by Segovia in this
direction are [74] [76],][2], and [32].

(2) The spaces in which the distances considered have to be modified in the
sense that the measures were allowed to have a density with respect to
the Lebesgue measure. That is, LP(R",w(x)dz)-norms of the functions
are defined with respect to some “weight” w. This weighted theory be-
gan essentially in a paper by B. Muckenhoupt, [41], and later on had a
development parallel to the theory of singular integrals.

In this section we shall comment on part of the work of Professor Segovia
related to item (1). The idea of developing a huge part of harmonic analysis
in spaces without vector space structure goes back to the end of the 1970s.
There were several publications addressing that problem, but probably the
monograph [13] was the most relevant. In this theory there is a lack of the
concept of derivative, therefore some extensions of essential parts of the classi-
cal harmonic analysis (like, for example, HP spaces) were considered a rather
difficult obstacle. We shall present a brief account of the results obtained in
this direction by C. Segovia jointly with R. Macias.

Let d(z,y) (quasi-distance) be a non-negative function defined on X x X,
such that:

(i) for every z,y € X, d(z,y) =0 if and only if z =y,
(ii) for every x,y € X, d(z,y) = d(y,x), and
(iii) there exists a finite constant K such that for every z,y and z in X

d(ay) < K (d(w,y) + d(y.2))-

The balls B(z,r) = {y : d(xz,y) <r} r >0 form a basis of neighborhoods of
z for the topology induced by d. Two quasi-distances d and d’ are equivalent
if there exist two positive constants ¢; and ¢o such that ¢1d(z,y) < d'(x,y) <
cod(z,y), for every xz,y € X. The topologies defined by equivalent quasi-
distances coincide.

Let X be a set endowed with a quasi-distance d. Let p be a non-negative
measure defined on a o-algebra of subsets of X which contains the d-open
subsets and the balls B(z,r). Assume that there exist two finite constants,
a > 1 and A, such that

0 < pu(B(z,ar)) < A-pu(B(z,r)) < oo

holds for every x € X and r > 0. A set X with a quasi-distance d(z,y)
and a measure p satisfying the conditions above will be called a space of
homogeneous type and denoted by (X,d, ). We shall say that the space is
normal if there exist two positive and finite constants ¢; and ¢y, satisfying
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ar <pBlx,r) <csr (3)

for every # € X and every r, u({z}) <r < u({X}).

The following theorem, which can be found in [33] (Theorems 2 and 3),
analyses the possibility of working with smooth quasi-distances having a close
relation with the measure.

Theorem 2.1 Let (X,d, ) be a space of homogeneous type. Then

(1) There exists a quasi-distance d' on X, such that
(i) d' is equivalent to d, and
(i) there exist a finite constant C and a number 0 < o < 1, such that

d(z,y)—d(y,z)| < Cr'=(d'(z,y))*

holds whenever d'(x, z) and d'(y, z) are both smaller than r.
(2) The function §(x,y) defined as

0(z,y) = inf{u(B) : B is a ball containing = and y },

if x £y, and 0(x,y) = 0, if © = y, is a quasi-distance on X. Moreover,
(X, 06, 1) is a normal space and the topologies induced on X by d and §
coincide.

As we said before, the absence of a vector structure produces a lack of
derivatives. The role of smooth functions is taken by some classes of Lip-
schitz functions. Macias and Segovia considered two different families of these
functions. Given a function ¢, integrable on bounded subsets, and a ball B,
consider the number

1
m(d) =~ /B o(x)dpu(z).

Let 1 < g <ooand 0 < < oo. Wesay ¢ € Lip(5,q), 1 < q < oo, if there
exists C' such that

1 / 1/q
— [ |o(z) —mp(¢)|d x> < Cu(B)?
(7 L @)~ mo@Pan(a)) < cuim
holds for every ball B. In the case ¢ = co we say ¢ € Lip(f3, o) if

ess sup,. p|@(x) — mp(¢)| < Cp(B)”

holds for every ball B. The least constant C' satisfying the conditions above
shall be denoted by [|¢]|3,q-

A “pointwise” Lipschitz condition is also considered. We say that a func-
tion ¢ belongs to Lip(3), 0 < 5 < oo, if there exists a constant C' satisfying

|6(z) = d(y)| < Cd(x,y)”
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for every z, y € X. Again, ||¢||s stand for the least constant C satisfying the
condition above.

The following theorem establishes the key relation between both Lipschitz
concepts, through the notion of normal space; see (3).

Theorem 2.2 Let (X, d, u) be a space of homogeneous type. Then, given 0 <
0 < oo, there exists a quasi-distance 6(x,y) on X such that (X,d,p) is a
normal space and satisfies the following property. For any 1 < ¢ < o0 a
function ¢ belongs to Lip(0, q) if and only if ¢ is equal almost everywhere to a
function ¥ which belongs to Lip)(8) on (X, 9, n). Moreover, the norms ||¢|| .4
and ||¢]|g are equivalent.

The final purpose of Macias and Segovia was to develop a satisfactory
theory of Hardy spaces HP. In order to have success, a substitute of C*°
functions with compact support and of distributions was needed. Let us see
how this was done in [34].

We are given a point xp in X and a positive integer n. We denote by E¢
the set of all functions which belong to Lip(8) for all 0 < 8 < « and with
support contained in B(zg, n). Consider the topology Z2 defined by the family
of norms { || [|Lip(s) : 0 < B < a} and [ - [|oo. The space (Ej;, Z) is a Fréchet
space and the topology Z;, restricted to E;; coincides with Z;. Denote by
E* the strict inductive limit of the sequence {E2}2° ;. The definition of E*
does not depend on the point xy chosen in the definition of the spaces EY. We
shall say that a linear functional is a distribution on E® if it is continuous.

For 7,0 < v < a, and = € X, we shall say that a function ¢ belonging
to E* is in T, (x) if there exists r such that the support of ¢ is contained in
B(x,r) and

1 1
9o < 70 Wollziey < =5

Given a distribution f on E® and 0 < v < «, the y-maximal function f ()
is defined as

f5 (@) = sup{[{f, )| : ¥ € T, (2)}.
Finally, the Hardy-type space HP is the set of distributions on E< such that
for some 7, 0 < v < a, and some p, (1+7)~! < p < 1, its y-maximal function
[ (z) belongs to LP(X, du). For these distributions a decomposition in a series
of “atoms” is found. Some approximation results by Lipschitz functions are
also obtained.

Later on, Carlos Segovia made even more contributions to the theory of
spaces of homogeneous type. One of particular interest is the somehow gener-
alization of the fact that the composition of the inverse of the Laplacian with
a fractional integral of certain order is a singular integral. In [19] “fractional
derivatives” D, and “fractional integrals” I, are defined in the context of
spaces of homogeneous type as follows:

Dof) = [ LOLDdut) o) = [ )
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It is proved that the composition operator D, oI, is bounded in L?. Also, the
kernel satisfies the correct condition in order to apply the theory of Calderén
and Zygmund in this setting. Due to the nonexistence of a Plancherel-type
theorem, the proof of the boundedness in L? needs to resort to a T'1 criterion.
Professor Segovia had previously been engaged in the study of this criterion
in the context of spaces of homogeneous type in [36].

3 Weighted inequalities

Carlos Segovia became interested in weighted inequalities from the very begin-
nings of the theory. His interest in the subject was of a rather general nature,
and he got results in varied directions on the theme. Foremost, in collaboration
with R. Wheeden [76] and N. Aguilera [2], he published some results compar-
ing LP-weighted norms of different square functions either among themselves
or with some maximal functions. This work, in the words of the authors, can
be seen as “a step in finding weighted versions of Littlewood—Paley theorems.”
In [76] it is proved that if a weight w(f) in the torus satisfies

2w 2w
| ifereeas <c [ r@re@ds. 1<p<s @
0 0
where j?is the conjugate function, i.e.,
- ™ 0 —
Foy=pot [ L0 g 6

T ). 2tan(¢/2)

then w satisfies

[ isn@prs@a <o [ isereea
0 0

S(f)(0) is the Lusin area function defined in the disc as
ipy)2 1/2
s =([ [ (vneenPras) " 1<p<oe @
)

where I'() = I'(6,6),0 < 6 < 1, is the open canonical region bounded by
the two tangents from e to |z| = ¢ and the more distant arc of |z| = §
between the points of contact. The class of weights that satisfy (4) had been
characterized in [31] by an intrinsic condition called A,. Namely, w satisfies

(& [eom) (& [wrvovm) <c @

with ¢ independent of I, for every interval I which has length less than or
equal to 27 and center in (0, 27). Hence, the result in [76] can be stated as “if
a weight w satisfies condition A, then it satisfies inequality (5).”
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Also, in the beginnings of the theory and in collaboration with R. Macfas,
he got results about parabolic fractional integrals of distributions in [32].

He came back to weight theory in 1985 with a series of three papers, [23],
[24] and [25], concerning two different aspects of the theory that had just been
raised by Rubio de Francia, namely

(1) The “two weights problem” and
(2) “Extrapolation” of A,-weighted inequalities.

The “two weights problem” can be formulated as follows. Given an operator T’
bounded from L? into L? for some p, g, give necessary and sufficient conditions
on a weight w (resp. v) for the existence of a nontrivial weight v (resp. w) such

that
([rs@mwan)” < o [iwrewa)”

holds. This topic is considered in [23] and [24] and the conditions for the
weights are found in the case of T' = I, the fractional integral in R" defined
by Iaf(z) = [p. fW)]z —y|* "dy, 0 < o < n, and p,q satisfying 1/¢ >
1/p—a/n.

By “extrapolation” of A,-weighted inequalities, see [55] and [56], we mean
the following. If for some 1 < pg < oo an operator preserves LP°(w) for every
w € A,,, then, for every 1 < p < oo, it preserves LP(w) for every w € A,. By
A, we denote the class of weights defined in R"™ analogously as in the torus
by (7). Segovia in [25] extends this result in two directions: on one hand he
considers (LP, L9)-boundedness, and on the other hand he considers the more
useful limiting case p = co. Here are the results.

Let T be a sublinear operator defined in C§°(R"). If [|[(T f)v|ly < C(v)|| fvll,
holds for some pair (po,qo), 1 < po < go < 00, and every weight v € A(po, o),
then it also holds for any other pair (p,q), 1 < p < ¢ < oo, satisfying
1/p—1/q = 1/po — 1/qo, and any weight v € A(p, q). For the limiting case
qo = 00, 1 < pg < oo, the result is still valid in the following form.

Theorem 3.1 Let T be a sublinear operator defined in C2°(R™). If
1
loxelle (m/Qle(x) —mq(Tf)ldff) < C)[fll

holds for every cube Q and any weight v with v=' € Ay, then for every w €
Ap, 1 < p < oo we have

/\Tf|pwdx§0(w)/|f\pwdx.

Later on he made further contributions to the theory of weighted inequal-
ities as we shall see in this chapter.
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4 One-sided operators

In 1986, see [58], E. Sawyer characterised the weights w on R for which the
“one-sided” maximal operator,

x+h
M*f(z) = sup - / £l dy,

r>0 h

maps either LP(R,w), 1 < p < oo, into itself or L}(R,w) into weak L'(R,w).
This maximal operator intrinsically involves the notions of future and past.
Obviously, the operator M is controlled pointwise by the centered maximal
operator defined as

x+h
M () = sup / £ dy.

h>0 h xz—h

The novelty in the work of Sawyer was to see that the weights w for which
M is bounded in LP(R,w) were of a class different from the class of weights
corresponding to M. We want to mention here that the study of the operator
M has as a by-product some nontrivial results in ergodic theory. This pioneer
work of Sawyer opened the door to pose diverse questions about operators of
the type

T(f)(@) = T(Xz,00).f) (2)- (8)

Observe that M (f)(z) = M7 (X[z,00)f)(x). In particular, in the L' level, a

kind of H! question could be: find the class of functions f € L*(w) such that

Tf € L'(w), where T is an operator as in (8). Segovia analyzed this question

in connection with the theory of one-sided H” spaces and the operator T
1|T

defined as a convolution with the kernel K (z) = e||x||X(0070] (x).

Given a distribution F' on the real line and a positive integer ~, the max-
imal function F}  is defined as F}  (z) = sup| < F,1 > [, where the sup is
taken over test functions ¥ whose support is contained in a compact interval
Iy, with @ <inf I, and such that |[D7"4)]|o < 1/|| L[+

Given p and ¢ satisfying either 0 < p <1, (y+1)p>¢g>1lor (y+1)p>1
if g=1and w e Af, HY _(w) is defined as the class of distributions F such
that

/ (Ff (@) w(x) do < oo.
R

Some atomic decompositions were found jointly with some one-sided versions
of area function and harmonic majorization. In the last 15 years, Carlos
Segovia in collaboration with L. de Rosa, S. Ombrosi, and R. Testoni was
developing a kind of “one-sided” harmonic analysis on the real line. Their re-
sults can be found in several publications, [52], [49], [50], [48], [54] ,[53], [43],
[65], [66], and [42]. These papers are, in general, concise, but nonetheless all
of them contain the results needed to follow, in a relatively smooth way, the



Carlos Segovia Fernandez 13

computations. Segovia and his collaborators are able to develop a theory of
one-sided weighted HP spaces. In developing this theory, they must introduce
concepts of “lateral” square functions and “lateral area” functions. We refer
to the survey [39] in this volume for more details in area.

5 Vector-valued Fourier analysis

In February 1988 Carlos Segovia was appointed Visiting Professor in the Uni-
versidad Auténoma de Madrid. There he became acquainted with several
mathematicians of Rubio de Francia’s school, see [57]. Henceforth, he became
interested in the theory of vector-valued Fourier analysis. As is known, vector-
valued analysis was extensively developed in Spain due to the intensive work
of J.I.. Rubio de Francia. It has two motivations:

(1) To analyze the classes of Banach spaces for which some classical results
that are true for complex functions remain valid for functions whose values
are taken in a Banach space.

(2) To apply vector-valued inequalities to obtain inequalities valid for classical
operators.

To begin, we shall describe some work by Carlos Segovia inspired by the
first motivation, that is, related to the geometry of Banach spaces. Let X be
a Kéthe-Banach space of equivalence classes, modulo equality almost every-
where, of locally integrable real functions ¢ on a measure space ({2, u). Every
Kothe function space satisfies the following.

(i) If |p(w)] < |¢(w)| a.e.  measurable and ¢ € X, then ¢ € X and [|¢] <

-
(i) If p(E) < oo, then xg € X.

Let X be a Banach lattice and let J be a finite subset of positive rationals.
Given a locally integrable X-valued function f(x),2 € R™, we define

My f(x) = sup = £ dy,

red | B(@,7)| JB(or

where |f(z)| denotes the absolute value of f(z) in the lattice X. As usual,
B(x,r) is a ball of radius r, centered at x, and |B(z, r)| stands for its Lebesgue
measure.

The operator M f(x) = sup; M f(x) appears in a natural way for certain
Banach lattices, for example, X = ¢",1 < r < 0o, and it was known that M is
bounded from LP(R™,£") into itself. The two weights problem, as defined in
Section 3, is considered in [27]. We are trying to find conditions in the weight
v and in the lattice X in order to ensure validity of inequalities of the type

sw [ M@l @ de<C [ r@lke@dn
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Inequalities such as (9) had been previously considered in the scalar case
(X =R) by different authors, see [55], [16]. The condition found over v was

sup R_"p,/ v(x)?/? da < oo, (D). (10)
R>1 je|<R

In the case of the Hilbert transform the problem had been solved also, see
[11]. In this case the condition found was

/(1 + |x|)_"plv(x)_p//p dr < oo, (Dp). (11)

In order to solve this problem the following machinery is introduced by Segovia
and his collaborators in [27].

Definition 5.1 Given a finite sequence {r;}7*, where r; > 1 and r; € Q,
let us denote by B; the balls B(0,r;). If {§2;}1, is a measurable partition of
Q, we define the function p(z,w) as

m

plz,w) =Y |Bil " xs, (@)xa, ().

i=1

Observe that ¢(z,w) is a step function in w, for any given x. Moreover, if a
belongs to X', then for any given x, ¢(x,w)a(w) belongs to X’. We denote
this function by ¢(x)a.

Definition 5.2 Let v(x) be a weight on R™ and X be a Kéthe function space
with X' norming; for 1 < p < oo, we shall say that v(x) belongs to the class
D(p, X) if

swp [ p@alew) < oo
acX’, [lalx=<1JRm™

Here is the solution to problem (9).

Theorem 5.3 Let X be a Kothe function space, with X' norming, and such
that inequality (9) holds for w(x) = v(x) = 1. Then for every p, 1 < p < oo,
the following conditions are equivalent.

(i) v(x) belongs to the class D(p, X).
(11) There exist a nontrivial weight uw(xz) and a finite constant cp,, such that
inequality (9) holds for every f in L% (v).

We also describe some results that can be found in [27].

Theorem 5.4 Let X be a Kothe function space with X' norming. Then, we
have

(i) D(p, X) = D, for some p, 1 < p < oo, if and only if X is r-convex for
somer > 1, and
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(i1) D(p,X) = D, for every p, 1 < p < oo, if and only if X is not r-convex
for any r > 1.

Special attention is devoted to the classes D(p,¢"). The following relation is
obtained for 1 < r < s < p:

Dy =D(p,¢") ¢ D(p, ") G D(p, ") S D(p, ") = D(p,R) = Dy,

The wide experience of Professor Carlos Segovia in commutators was fun-

damental in order to develop an exhaustive study of commutators for vector-

valued operators. This work can be found in a series of papers, [67], [68],

[72], [71], [70] and [29]. The starting point was the following theorem due to
Coifman, Rochberg, and Weiss, see [12].

Theorem 5.5 The commutator [A, H|, see (2), is bounded from LP(R,dzx)
into LP(R,dz), for 1 < p < oo, if and only if A € BMO.

We recall the definition of the class BMO. Given a function A and an interval

1 / A(y) dy and the
1

I, we define the mean of A over the interval I as A; = 7

“sharp” maximal function as

xzel

A¥(z) = sup |I/|A — Ayl dx.

We say that A € BMO if A% € L>(R). The norm in the space BMO is defined
by [|Allpmo = [|A*| Lo

Segovia observed that a key fact was to prove boundedeness of operators
like

Saf(z) = sup = / ) F () dy
zel |I|
and
Saf(z) =sup — /IA |f(y) dy.
xzel |[|

But he also observed that these operators follow the model [A, H] but from
a vector-valued point of view. With this idea in mind, Segovia recovered his
“old” commutator problem and, by using ideas of extrapolation of weights, he
proved a series of results for a huge class of operators. In order to be concise,
we present here just a few examples of his results.

(1) The function A € BMO if and only if the operators S} and S4 map L?
into LP from some p in the range 1 < p < co.

(2) Given a function A € BMO, the following operators are bounded from
Lp( ) into itself:

f—>sup‘/ _iRyf(y)dy,1<p<oo,and
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1/2
2

(i) f— Z‘ x)Sy, f(x) — S1,(bf)(x) )

where S; f denotes the partial sum operator defined in L? as (/517)(5 )=
x1(§) f(f) If the family of intervals is the family of dyadic intervals,
then the result is true for 1 < p < co. In the case of arbitrary families,
the result is valid in the range 2 < p < c0.
(3) Let A be a function in BMO(R"*1). Consider the parabolic-type partial
differential equation

Llu] = Shu— (~1)"2P(D)u = .

where P(z) is a polynomial of even degree m such that P(x) has negative
real part for each real value x. Then, the operator

u— Az, t)DPu(z,t) — DL (Au)(z,t)

is bounded from LP(R™1) into itself, 1 < p < co. Here D? is the spatial
derivative of order p = (p1,...,pn), |p| = p1+---+pn = m, of the solution

u(x,t)_/ot/n I'(x—¢&t—71)f(& 7)dédr,

I'(z,t) = iﬂ/Rn exp(iz - & +tP(&))d¢E.
[

68], [72], [71], [70] and [15].

where
2
See the series of papers [69], [67],

6 Harmonic analysis associated with generalized
Laplacians

Consider the differential operator on R™ given by
1

This operator is symmetric with respect to the (Gaussian) measure dy(x) =
e~ lel® dzx, and in one dimension, the eigenfunctions of the operator L are the
family of Hermite polynomials defined in the real line by the formula

2 d™ 2

Hy,(z)=(-1)"e" s

,m=0,1,....

Hermite polynomials exist also in dimension n; they are given by tensor prod-
ucts H, = @' H,, where a = (a1, ...,a,). They satisty LHa = |a|H,. The
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heat semigroup e~** is known as the Ornstein-Uhlenbeck semigroup. Some

known formulas for the I' function allow us to define in a natural way the
“Poisson” semigroup as
VL t - / L
—t —-3/2 2 —s
e = — S exp(—t</4s)e ds, 12
r=—=| (- /45)e L (12)
and also “fractional integrals” and L=, b > 0, as

_ 1
L =T

Observe that the above formulas applied to H,, @ = (a1,...,q,), produce
e t'H, = \/|a|H, and L7°H, = (|a|)~"H,.
The operator L can be factored as

]' *
inzi:a’?a“

/ et ftb=L dt. (13)
0

0
Bf and 0 = —0; + 2x;, that is the formal adjoint of 9; with
T;

respect to the Gaussian measure. In these circumstances, following Stein [77]
the Riesz transforms can be defined as

being 0;f =

Ri=08;0L7 Y2 i=1,....,n. (14)

The above formulas (12), (13), and (14) give the idea of the existence of a
theory of harmzonic analysis parallel to the classical Euclidean case where
0

L=A= el

In the 1980s and with a probabilistic motivation (observe that the Gaussian
measure dv is a probability measure), several investigations were carried out
on the above concepts. In the 1990s professor E. Fabes got himself engaged
on these topics with an harmonic analysis point of view, see [14] and the
references therein. Carlos Segovia became interested in this new harmonic
analysis, and it would be one of his main fields of work for the rest of his life.

One important issue in the theory of stochastic differential equations is
Malliavin’s calculus. In particular, a crucial step is the use of Wick polynomi-
als. For short, one could say that Wick polynomials are the natural extension
to infinite dimensions of n-dimensional Hermite polynomials. For that reason,
results about dimension-free boundedness of operators, like the Riesz trans-
forms defined in (14), became important. In [22] (1996), by using an old friend
of Carlos Segovia, an appropriate square function associated to the operators
L and 0;, it is proved that the Riesz transforms of higher order k, that is,

Ro‘zﬁf‘oL_kﬂ, a=(a1,...an), a1+ +a, =k,
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are bounded in LP(R", e lel? dz), 1 < p < oo, independently of the dimension
n. Previous results about dimension-free boundedness were obtained in [21];
in [20] and [40], by probabilistic methods, and in [45], by using some Calderén-
type transference results from the Euclidean case.

Segovia was extremely ill during the years 1999 and 2000. After that pe-
riod, his health was very weak and he was physically deteriorating; however,
his mathematical activity was even stronger than ever. As we said before, he
continued contributing on one-sided operators, but his main endeavors were
dedicated to this new harmonic analysis. In 2002, in collaboration with L.
de Rosa and J.L. Torrea [28], he published a work on the independence of
the dimension of the boundedness in LP(R™,dz), 1 < p < oo, of the Riesz
transforms associated to the Hermite operator H = —A + [z|?, z € R™. As
in the case of the Ornstein-Uhlenbeck semigroup his old friend the “square
function” was the main tool used to prove the result.

In 2004 and in collaboration with E. Harboure, R. Macias, J.L. Torrea, and
B. Viviani, Carlos Segovia began a new program related to the Laguerre dif-
ferential operator. Given a real number a > —1, we consider L, the Laguerre
second order differential operator defined by

d? d y o
Ly=-y———+>+—, > 0.
¢ ydy2 dy - 4 * 4y 4
It is well known that L, is non-negative and self-adjoint with respect to the
Lebesgue measure on (0, c0). Furthermore, its eigenfunctions are the Laguerre
functions L} defined by

I(k+1)

Li(y) = (m

)/ 2emu/ 2y 2 e (y),

where L{ are the Laguerre polynomials of type a, see [81] (p. 100) and

[82](p. 7). The orthogonality of Laguerre polynomials with respect to the mea-

sure e~ ¥Yy* leads to the orthonormality of the family {£$}y in L?((0,00), dy).
We define the heat-diffusion kernel W< (¢,y, z) for « > —1, ¢ > 0, y > 0,

and z > 0, as

we (t,y,z) = Z

and the heat-diffusion integral We f (¢, y) as

e~ TR LY (y) L3 (),

n=0

Wt ) = [ W 1 G e

The maximal operator W®* associated to the heat-diffusion integral W f (¢, y)
is given by

W  f(y) = sup [Wf (t,9)] .
t>0
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Let N, denote the interval

<2(1+5)72(1+5)>m (1), if —1<a<0, and
24+a -

o= (2(1 5)
2U+9)

T a 7oo]ﬂ(l,oo] , if a>0.

We will assume that N, is not empty. This implies that 1+ 6+ «/2 > 0 and,
if not otherwise stated, we assume this throughout. With this notation, we
have the following theorem.

Theorem 6.1 Let —1 < o < o0 and —1 < § < oo. If p € N, then the
maximal operator W®* is of strong type (p,p) with respect to the measure
y® dy, that is,

/ W f(y)Py° dy < Ca,a,p/ If ()" y° dy
0 0

holds with a constant Cq 5, depending on o, p, and § only.

The following theorem gives the behavior of W* at the end points of N,,.

2(1 2(1
(74—0?))andba: (26) if -1 <a<0,or

We denote a, = max(1,
bo = 0 if a > 0.

Theorem 6.2 Let —1 < §. Then, at the end points of Ny, we have

(a)if =1 < o < 0, the operator W* is of weak type and not of strong type
(ba, b)) with respect to the measure y° dy,

(b)if a > 0, the operator W** is of strong type (co0,00) with respect to the
measure y° dy, ( )

. 2(1+6

(c)if -1 < o and a, = 2t
type and not of weak type (aq,aq) with respect to the measure y° dy, and

(d)if —1 < « and a,, = 1, the operator W* is of weak type and not of strong
type (1,1), with respect to the measure y° dy.

, then the operator W®* is of restricted weak

For the case e = 0 some previous results had appeared in [80]. The nov-
elty of Theorems 6.1 and 6.2 was that, for negative «, the semigroup was not
bounded in all the range of exponents p, 1 < p < oo, and, for positive «, the
family of weights y° that were accepted were strictly bigger than the corre-
sponding family of power weights contained in the A, class of Muckenhoupt.
In the case & = 0, the relationship between « and p can be described by Fig. 1.
As in other cases in harmonic analysis, sometimes it is more convenient to
describe the relation with %. In this case Fig. 2. appears

The last theorems were published in [37] for the case § = 0 and in [38] for
the general case. Segovia was very proud of the development of this harmonic
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1/p

\

Fig. 2.

analysis in the Laguerre setting. We believe that his ponderings on the subject
produced a kind of balsamic effect for him during the last two years of his
life. He continued his deep research, and parallel results for the corresponding
Riesz transforms were obtained by Professor Carlos Segovia in collaboration
with E. Harboure, J.L. Torrea, and B. Viviani; for the interested reader we
refer to the paper [30]. Even though his mobility was extremely limited during
the final part of his life, Segovia maintained an intense professional traveling
activity. His last journey to Spain was in November 2006, where he visited
the Universities of Zaragoza and Madrid. The research product of that visit
is the article [1], in fact his last paper. In that work it is shown how a result
that is proved for a certain family of Laguerre functions can be transferred to
another family of Laguerre functions.

Acknowledgement We would like to thank Juan Luis Varona for helping
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Summary. In this chapter we give an equivalent point of view for quasi-metric
structures on a set X in terms of families of neighborhoods of the diagonal in X x X.
We use this approach and the iterative process introduced by R. Macias and C.
Segovia in ‘A well behaved quasi-distance for spaces of homogeneous type’ (Trabajos
de Matemética, IAM, 32, 1981, 1-18) in order to show that the balls in the new
quasi-distance have a specific regularity at the boundary.

Key words: Quasi-distance, spaces of homogeneous type.
A Carlos Segovia,

...dondequiera que el mar lo haya arrojado,
se aplicard dichoso y desvelado
al otro enigma y a las otras leyes. (JLB)

1 Introduction

Let Qg be a cube in R". Let @ be another cube in R™, with sides parallel
to those of Qq, centered at a point of Qg and with side length [(Q) less than
that of QQp; then the intersection of both cubes contains another cube with
side length at least l(;,‘_f).

This geometric property is actually valid for the family of balls defined by
anorm in R™, not just for ||z||« = sup{|z1|,...,|zns|}, for which the balls are
the cubes. In fact, take a point x( in the Euclidean space R™ and a positive
number R. Consider the Euclidean distance |z — y|, or any other norm in
R™. Set B(zg,R) = {z € R" : |z — x9| < R}. Pick a point x € B(zg, R)
and 0 < r < R. Then, B(z + 5 Trza] r/2) C B(zo, R) N B(z,r). In fact, for
y € B(x+ 5550, 5) we have that |y —z| < ly—z—% = |-+% < r.Inother

words, y € B(xz,r). Also |y — x| < |y — 2 — 525 | + o — xo + § =5 <

2 |x—xo| 2 |x—xo|

C. Cabrelli and J.L. Torrea (eds.), Recent Developments in Real and Harmonic Analysis, 25
Applied and Numerical Harmonic Analysis, DOI 10.1007/978-0-8176-4588-5_2,
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I+ T (Jo — 2ol = 5)| = |# — zo| < R; then y € B(xo, R). Hence, we have
that |B(xg, R) N B(x,r)| > a,r™, where a,, depends only on the dimension
n,0 < r < R. Here |E| is the Lebesgue measure of the set E. On the other
hand, |B(zg, R) N B(z,r)| < |B(z,7)| = w,r™. In other words, there exist
constants ¢; and ¢y such that the inequalities

ar” < [B(z,r) N B(zo, R)| < cor”

hold for every « € B(xo, R) and every 0 < r < R.

This property can be stated by saying that {(B(xzo,R),d,pn) : x9 €
R™, R > 0} is a uniform family of n-normal spaces, where d is the restriction
of the Euclidean distance to B(xg, R) and u is the restriction of Lebesgue
measure. Let us point out that s-normality of the balls of a given distance
implies that the Hausdorff dimension of open sets is s.

As a consequence of this property of the family of Euclidean balls in R"™,
we have that it is a uniform family of spaces of homogeneous type.

It was first observed by Calderén and Torchinsky [1] that this is not the
general case, even when the balls are convex sets in R"™.

Let us consider the two-dimensional case n = 2. Let A > 1 be given and
set Ay = (g\ 2) The generalized dilations induced on R? by A, are given by
_(tr0
~\0¢
for x € R? — {0} and A given has only one solution ¢(z) = t(z). The usual
case of parabolic spaces arises when A = 2 and the norm is the Euclidean one.

The distance from x to 0 is given by ﬁ In other words, p(z) = ﬁ if

v ,t>0.If || - || is a norm in R?, then the equation ||T}z| = 1,

x # 0 and p(0) = 0. Notice that p depends on A and on the particular norm
|| - || chosen.

Let us consider the case ||z]| = [|z|1 = |z1| + |z2|. Since B,(0,7) =
T.(B,(0,1)) = T.(By.|(0,1)), we see that B,(0,7) is the rhombus centered
at the origin with vertices at the points:

Tr((lvo)) = (7")\,0) ;Tr((_LO)) = (—’I"A,O);

T,((0,1)) = (0,7) and T,((0, — 1)) = (0, —r).

For r large consider the ball B,(v,1) = By, (v,1) centered at the vertex
v = (r},0) of B,(0,7). It is easy to see that the intersection of B,(0,r) and
B,(v,1) contains p balls of radii at most r'~*. Hence, with A > 1 there is no
chance for the above observed property of the Euclidean balls. Let us denote
by p'* this metric. See Fig. 1.

On the other hand, if instead of ||z||; we use ||z]o = sup{|z1]|, |z2|}, we
recover for p>* that property of Euclidean balls. In fact, the p°* balls are
now rectangles of the form [—7*,7*] x [r,7], and at no point of the boundary
do such small angles occur. Moreover, p"* and p>* are equivalent, so the
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1-X

7

Fig. 1. The situation for p"*

property we are looking for is not invariant by equivalence of quasi-distances.
See Fig. 2.

Fig. 2. The situation for p°*

Issue 32 of the preprint series “Trabajos de Matemaética,” published in 1981
by the TAM (Buenos Aires), contains the preprint “A well-behaved quasi-
distance for spaces of homogeneous type,” by Roberto Macias and Carlos
Segovia. There the authors show that it is always possible to find an equivalent
quasi-distance on a given space of homogeneous type such that balls are spaces
of homogeneous type.

The construction of Macias and Segovia is based on an iterative process
of composition of the neighborhoods of the diagonal of X x X.

In this chapter we aim to explore the relationship between quasi-distances
on X and properties of families of neighborhoods of the diagonal in X x X.
We apply the construction of Macias and Segovia to show a somehow stronger
version of the uniform regularity of §-balls for an adequate 6.
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2 Quasi-distance on X and diagonal neighborhoods in
X x X

Let (X,d) be a quasi-metric space and let K be the triangular constant for
d. In other words, d is a nonnegative symmetric function on X x X such that
d(xz,y) = 0 if and only if = y and d(x, z) < K(d(z,y) + d(y, z)) for every
z,y,z € X. We may assume that the diagonal neighborhoods induced by d
are given as a function V : RT — P(X x X), where R" is the set of positive
real numbers and P(X x X) is the set of all subsets of X x X. In fact, define

V(r)={(z,y) € X x X : d(z,y) <r}.

It is easy to prove from the basic properties of d that this family of sets
satisfies the following properties:

a) V(r) CV(rg) if r <y

b) UsoV(r) =X x X;

c) NesoV(r) = A4, the diagonal of X x X;

d) there exists a constant (= 2K) such that V(r)oV(r) C V(Kr) for every
r > 0. Here A o B is the composition {(z,z) € X x X : Jy € X such that
(x,y) € B and (y,z) € A} of A and B;

(e) each V(r) is symmetric, i.e., V(r) = V=1(r).

The main result of this section is the converse of the preceding remark.

Theorem 1 Let X be a set and let V : RT — P(X x X) be a given family of
subsets of X x X satisfying properties (a), (b), (c), (d), and (e) above. Then
there exists a quasi-distance d on X such that for every 0 < v < 1 we have that
V(yr) C Vy(r) CV(r) for every r > 0, where Vy(r) = {(z,y) : d(z,y) < r}.

Proof Given z and y two points in X, define

d(z,y) = inf{r: (z,y) € V(r)}.

From property (b) of the function V' we see that d is well defined as a
function from X x X to the set of nonnegative real numbers.

From (c) a couple of the form (z, z) belongs to every V (r), hence d(z, z) =
0. On the other hand, (c) also implies that if = # y, then for some r > 0 the
pair (z,y) does not belong to V(r). Now, from (a), (x,y) does not belong to
any V(s) with s < r. Hence, d(x,y) > 0. The symmetry of d follows from the
symmetry of each V(r). Let us check the triangular inequality. For x,y, z in
X and € > 0 there exist 1 and ry such that

ry <d(z,y)+e and (x,y) € V(r1);

ro < d(y,z) +¢€ and (y,2) € V(ra).
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Then (z,z) € V(rz) o V(r1), which from property (a) of the family V is
contained in V(ry +r2) o V(ry +r2). Now, from (d) we have that V(ry +rg2) o
V(ry +12) C V(K(r1 +12)). Hence, (x, z) belongs to V(K(ry 4+ r2)), so that,
from the very definition of d, we have that

d(z,z) < K(r1 +re) < K(d(z,y) + d(y, 2)) + 2Ke.

This proves the triangle inequality for d with K = K and where d is a quasi-
distance on X.

Let us next show that the two families of neighborhoods of A, V' and
Va, are equivalent. Take any 0 < v < 1. Assume that (z,y) € V(yr), then
d(z,y) <yr <rand (x,y) € V4(r). On the other hand, if (x,y) € V4(r), then
d(x,y) < r so that, for some s < r, (z,y) € V(s) C V(r).

We say, as usual, that two quasi-distances d and ¢ defined on X are equiv-
alent if the function % is bounded above and below by positive constants on
X x X — A. Precisely, d ~ ¢ if there exist two constants 0 < ¢; < ¢o < 0
such that ¢10(x,y) < d(z,y) < c20(z,y) for every z,y € X. Given V and
W two families of neighborhoods of the diagonal, defined as before, we say
that V and W are equivalent and we write V' ~ W if there exist constants

0 <y <72 < o0 such that

Vimnr) CW(r) € Viyr),

for every r > 0.

Given a quasi-distance d, we can assign to d a family V;; of neighborhoods of
A satistying (a) through (e) in the standard way, Va(r) = {(x,y) : d(z,y) < r}.

On the other hand the construction given in Theorem 1 provides a method
to assign to every family V' of neighborhoods of A, satisfying (a) through (e),
a quasi-distance dy such that V' ~ V5, .

The next proposition contains basic properties of these equivalences. Let
us denote by V the class of all families satisfying (a) through (e) and by D
the set of all quasi-distances in X.

Proposition 1

(i) For every V €V we have that V =~ Vg, ;

(i) for every d € D we have that d ~ dy,;

(iii) for V- and W in V we have that V =~ W if and only if dy ~ dy;
(i) for d and 6 in D we have that d ~ § if and only if Vy = Vs.

This proposition shows that we can identify D/ ~ and V/ = through
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£>
D Y
dy
HDl lﬂv

D/~ L Vi~

where H(d) =V, for any d € d. Here d denotes the ~ class of d € D and V,
denotes the = class of V € V.

Several problems in generalized harmonic analysis are invariant under
changes of equivalent quasi-distances. For example, the Holder—Lipschitz as
BMO-type spaces are the same for d and ¢ if d ~ §. The Muckenhoupt classes
do not change by changing equivalent quasi-metrics, etc. Even some kernels
like fractional integrals define equivalent operators. When a particular prop-
erty of the quasi-distance function becomes relevant for a specific problem in
harmonic analysis, the question is whether or not such a property holds for
at least one representative of each class in D/ ~.

For example, the well-known result of R. Macias and C. Segovia [2] as-
serting that each quasi-distance is equivalent to a power of a distance can be
written by saying that the mapping

J
DxRY — D/~

given by

(pv a) - J(pv a) =p*

is onto, where D is the family of all distances in X. Notice that J cannot be
one to one since p® = (p1/2)2°‘ and p'/2 is still a distance if p is.

We are interested in finding a family, as large as possible, of measurable
subsets Y of X such that (Y, dy, puy) is a space of homogeneous type, where
dy is the restriction of d to Y and py is the restriction of u to the measurable
subsets of Y. Moreover, from the point of view of its applications in problems
of harmonic analysis, we would like to have large families F of sets Y such
that the spaces (Y, dy, py) are uniformly spaces of homogeneous type. If F is
such a family of subsets of X, we briefly say that F has the u.s.h.t. property.
Of course the u.s.h.t. property depends on the distance d and on the measure
1. But it is easy to check that if F satisfies the u.s.h.t. property with respect
to (X,d,u) and § ~ d, then F satisfies the u.s.h.t. property with respect to
(X, 9, ). We shall actually deal with a somehow improved version of u.s.h.t.
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3 Regularization of neighborhoods of A

The smoothing procedure designed by Macfas and Segovia in [2] is based on
a self-similarity argument which we proceed to describe. Let d be a quasi-
distance on X with constant K. For simplicity of notation, set U(r) = Vy(r).
In other words, U(r) = {(x,y) : d(z,y) < r} r > 0.

Pick a fixed positive number « less than 57z. We start by the construction
of a sequence U(r,n) in the following way:

U(r,0) =U(r)
U(r,1) =U(ar) o U(r) o U(ar)
U(r,n) =U(a"r)oU(r,n—1)oU(a"r).
Lemma 1 For every r > 0 and every n we have that
U(r) c U(r,n) C U(3k?r).

Proof Since each U(s) contains the diagonal A of X x X, then it is clear
that U(r) € U(r,n) for n = 0,1,2,.... So we only have to prove that
U(r,n) C U(3k?,r). Let (z,y) € U(r,n). Then, there exists a finite sequence
T =20, X1,L2,-->Tn,Yn,--->Y2,Y1, Yo = y of points in X such that

(Tnsyn) € U(T) U(r,0),
(xj,xj11) € U(a® Jr),and
(yj7yj+1) ( " jT)Mj = sy

Let us now estimate d(z,y) by repeated use of the triangle inequality,

d(z,y) = d(xo,y0) < K?[d(x0,2n) + d(@n, yn) + d(yn, Yo)]
< K2[Y05 dlwn i) K" d(n,ya) + X0 dyi yir)) K]
< K2 =i Kt 4+ Y0 an i K]
=rK2[1+ 230 (aK)"]
< 3K?r.

The inequality d(d,y) < 3K?r proves that (x,y) € U(3K?r), and the
lemma is proved.

Given a positive r, define

= U U(r,n).
n=0
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Lemma 2 The family V (r) is equivalent to the family U(r) and satisfies prop-
erties (a) through (e) in Section 1.

Proof Let us start by noticing that from Lemma 1, for every » > 0 we
have U(r) C V(r) C U(3k?r). If 11 < rq, then U(a’r1) C U(a’ry). Hence
U(ry,n) CU(re,n) and V(rq) C V(re), which proves (a). Properties (b) and
(c) for V(r) follow from properties (b) and (c) for U(r) and from Lemma 1.
The symmetric of V(r) follows from the symmetric of U(r). Let us finally
check that V (r) satisfies property (d). In fact, from Lemma 1 we have that

V(r)oV(r) Cc UBK?r)oU(BK?r) C U(6K®r) C V(bK®r),
which is (d) for V(r) with K = 6K3.

Let 6 = dy. Then § ~ d. The basic scheme of the procedure is

d—-U=Vyg—=V =dy =0.

Here the middle arrow is the regularization procedure of Macias and
Segovia and the other two are the canonical mappings.

Since the regularization procedure produces equivalent neighborhood sys-
tems, we obtain a new quasi-distance § which is equivalent to d.

4 The main result

In this section we aim to prove the following result.

Theorem 2 Let (X,d) be a quasi-metric space. Then there exist a quasi-
distance 6 on X and a positive constant v such that

(i) 6 ~d;

(ii) the 6-balls are open sets;

(iii) for every x € X, every choice of r and R with 0 < r < R, and every
x € Bs(xo, R), there exists a point £ € X such that

B(&'Yr) - Bé(va) N B(y,r).

We are using the notation Bs for the d-balls and B for the balls defined by
the original quasi-distance d on X. We may think of B as the testing balls for
By, the tested set. Hence, the family of d-balls can be changed to the family of
balls corresponding to any other quasi-distance equivalent to d, in particular
by the d-balls.

Let us first notice that it is enough to prove the theorem for the case of a
distance p on X instead of a general quasi-distance d. In fact, given d on X
there exists p a distance on X and a > 1 such that d ~ p“. Let us assume
that we know the result for p. In other words, there exist a quasi-distance J,
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and v, > 0 with §, ~ p, the J,-balls open sets and, for every x € X, every
0 <5<, and every y € Bs,(,S), we have that, for some £ € X,

B,(&,7,8) C Bs,(x,8) N B,(y, s).

Take 0 = 05 ~ p® ~ d. Since Bs(z,7) = B(;p(z,rl/a) we see that §-balls
are open sets. Notice also that B,e(2,7) = B,(Z,r/%). Take now z € X,0 <
r < R, and y € Bs(x,R). Then, with s = 71/%, S = RY* we have that
y € Bs, (x,S). Hence, from our assumption, we get

B(§7C’Y/?T) C BPO‘ (677371) = Bp(fa'YpS)

C B, (z,5) N Bo(y,s) € Bs(x, R) (1 By, cr).

From now on we shall assume that d is a distance on X, i.e., K = 1. One
more reduction of Theorem 2 is in order. Assume that we can prove that there
exists a positive A such that for every distance d on X there exists a quasi-
distance ¢ on X satisfying (i), (ii), and (iii) with R = 1. Then the theorem
follows. In fact, if d is a distance, so is ud for p > 0. Since A does not depend
on the given distance, the scaling argument is clear. To obtain our main result,
we only have to prove the following statement.

Proposition 2 There exists a positive constant \ such that, for every metric
space (X, d), there exists a quasi-distance 6 on X, equivalent to d, such that
the 0-balls are open sets and for every x € X,0 < r < 1 and y € Bs(x,1)
there exists £ € X such that

B(&, M) C Bs(z,1) N B(y, r).

For a metric space the result of Lemma 1 reads

U(r) cU(r,n) C U(3r),

for every r > 0 and every n € N if U(r) = {(x,y) : d(z,y) < r}. For fixed
n € N the family U,, = {U(r,n) : r > 0} satisfies properties (a) through (e).
Then

On(z,y) =inf{r >0: (z,y) € U(r,n)}

is a quasi-distance on X, equivalent to d. Moreover, since U(r) C U(r,n) C
U(3r) for every n, the equivalence constants are independent of n. Also, the
triangular constants are uniformly bounded above. In fact, if z,y,2z € X and
e > 0, pick r; and ro such that 1 < d,(x,y) + & and r9 < d,(y, 2) + € with
(z,y) € U(r1,n) and (y,z) € U(re,n). Thus,
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(xay) S U(Tl,n) © U(TQan) g U(Tl + TQ,H) o U(’I"]_ + 7"2,71)

N

(3(r1 +12)) o U(3(r1 4+ 12))

U
CU(6(r1 +12)),

which proves that 6, (x,z) < 6(d,(z,y) + dn(y,2)). Since U(r,n) C V(r) for
every r > 0 and every n € N, we have that 0,(z,y) > d(x,y). On the other
hand, since V (r) = {J,, U(r,n), we have the pointwise convergence of 4, (x,y)
to d(z,y).

Lemma 3 For every x € X and every r > 0 we have that

B5n(x77n) = {y : (x,y) € U(?‘, n>}
and that

Bs(z,r) ={y: (x,y) € V(r)} = UB(;” (x,7).

Proof Applying the argument used in Section 3 for the case of a distance d, we
can take the number a to be +. Hence, U(r,0) = U(r) = {(z,y) : d(z,y) < r}
and U(r,n) = U(f) oU(r,n —1)oU(47) for n € N.

If y € Bs, (x,r), then §,(z,y) < r, so that (x,y) € U(s,n) for some s < r
and (z,y) € U(r,n). Take now (z,y) € U(r,n), then there exists a chain of

points in X

Lo =X, T1,X25 -+ Tn—1,TnsYn,Yn—1,---,Y2,Y1,Y0 = Y

such that d(xn, yn) < 7; d(Tn—jt1,Tn—j) < rd=7: and A(Yn—j+1,Yn—j) < rd=7
for j=0,1,...,n.

Since we have a finite number of strict inequalities, for some s < r we
must certainly also have that d(z,,y,) < s; d(@p—ji1,2Tn—j) < s477; and
A(Yn—j+1,Yn—j) < s4779; for j = 0,1,2,...,n. This fact proves that (x,y) €
U(s,n) for some s < r, then d,(x,y) < s < r. Hence, y € Bs, (z,7).

Notice also that since d is a distance, the sets U(r) and U(r,n) are open
sets in X x X. The same is true for each V(r). Hence, their sections Bs, and
Bg; are open sets in X.

The proof of Proposition 2 is then reduced to the proof of the next result.

Proposition 3 Let (X, d) be a metric space. Then, for everyn € N, for every
1€ {l,...,n}, for every x € X and for every y € Bs_ (x,1), there ezists a
point £ € X such that

B(§7 4_i_1) c Bﬁn (1‘, 1) N B(ya 4_1)
Also, By, 4~%) € B(&,4~+1).
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Proof Since y € Bs, (z,1), then 0, (x,y) < 1. From the definition of J,, we
know that there exists s € (0,1) such that (z,y) € U(s,n). In other words,
there exists s € (0,1) and a finite sequence in X

C:x =T0,T1,X2, -+ Tn—1,TnsYnsYn—1,---,Y2,Y1,Y0 = Y

such that d(@n, yn) < 8, d(Tn—ji1,Tn—;) < s477 and d(Yn—j+1,Yn—;) < s477
for j =0,1,2,...,n
Fix now ¢ in {1,...,n}. The proposition is valid with £ = y,,_; if we prove

(A) B(ynfiazl_i_l) c B5n (‘T7 1)5
(B) B(y.47") € B(yn—i,47"*1);

(C) Blyn—i,47""") € B(y,47).

Proof of (A): Take z € B(yn—;,4~°"1). From Lemma 3, in order to show
that z € Bs, (x,1), we only need to check that (z,x), or (z, z), is an element
of U(1,n). Let us use some points in the chain C to produce another chain
C’ joining z to z,

Yniy BB 2
n—1

/A .
C'x=20,21,%2, -, Tp—1, T} Yns Yn—1s - - -

Let us see that C is an admissible chain to show that (x,z) € U(1,n),

xmyn)
Ty g+1,$n g)<54 1,j=0,.

(

(

(Yn— j+1sYn— J)<54 JvJ—O

(Yn—i, 2 )<4 i-l smcezEB(yn l,4 =1y
(2,

2,2) =
Since s < 1 we have that C” satisfies the required condition for (z, z) € U(1,n).
Proof of (B): Take z € B(y,4~"). Then

QU QAU K

d(Z, ynfz) S d(Z, 0) + d(y7 ynfz)
< 4_7; + d(yOa yn—i)
S 47i + Z?:z’-i,-l d(ynfj%»la ynfj)

<A s 4T <aT

Proof of (C): Take z € B(yn_i,4~""1). Then
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d(Z, y) < d(z7 yn—z) + d(yn—i7 y)
<47l g4 <4

Let us finally point out that, even when the preceding proof is essentially
that given in [2], Theorem 2 is giving more information than doubling. If, for
example (X, d, p) is an s-normal space, then the family of d-balls is a uniform
family of s-normal subspaces.
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Summary. Let A, B be Banach spaces and 1 < p < oo. T is said to be a (p, A, B)-
Calderén—Zygmund type operator if it is of weak type (p, p), and there exist a Banach
space F, a bounded bilinear map u: £ X A — B, and a locally integrable function
k from R™ x R" \ {(z,z) : € R"} into F such that

Tf(x) = / w(k(z,y), F())dy

for every A-valued simple function f and = ¢ supp f.

The study of the boundedness of such operators between spaces of vector-valued
functions under the classical assumption of the kernel is established.

Given a bounded operator T from L% (R™) to L (R™), and L£(A) and L(B)-
valued functions b; and bz, we define the commutator

Toy 05 (f) = 02T (f) = T(b1f)

for any A-valued simple function f. The boundedness of commutators of (p, A, B)-
Calderén—Zygmund type operators and operator-valued functions in a space of
bounded mean oscillation (BMO), under certain commuting properties on the couple
(b1,b2), are also analyzed.

Key words: Vector-valued singular integrals, commutators, operator-valued
functions, Hardy spaces, bounded mean oscillation.

To Carlos, a good mathematician and friend, always willing to discuss life and
mathematics.

1 Introduction and notation

Two of the basic operators in harmonic analysis are the well-known “Hilbert
transform” and the “Hardy-Littlewood maximal operator.” The Hardy—
Littlewood maximal function is defined in R™ by
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M d
uc 228|Q|/'f )y,

where @ is a cube in R™ and |Q] stands for the Lebesgue measure of the cube.
The Hilbert transform is defined in R in several equivalent ways:

where Q; is the conjugate Poisson kernel, Q:(z) = or

(HfY(E) = —isgn(€) f ().

Their boundedness properties in the Lebesgue spaces are rather well
known, and their possible generalizations to higher dimensions, other spaces
or their vector-valued analogues have been a source of creativity for mathe-
maticians for decades.

These operators are known to be of weak type (1,1),

o 11 (@)] > ) < 11 (1)
o+ 105 (@) > A} < o171 @)
and of strong type (p,p)
VEFl, < Cllflly, 1<p<oo, 3)
M7, < Clfly 1<p< oo (4)

The endpoint results for p = 1 and p = oo for the Hilbert transform lead
to two very important spaces in harmonic analysis, namely BMO(R) and
H'(R).

BMO(R) consists of locally integrable functions such that supg osc,(f, Q)
< oo for some (or equivalently for all) 0 < p < oo, where

o (£.Q) = (i / (@) — folPda)V/?

and fo = IQI fQ x)dx for a cube Q in R.
The space can also be described by means of the sharp maximal function

of f ([FS]),

#(x
)= s g o)~ Sl

Of course, f € BMO(R) if and only if f# € L>(R) and the “norm” in BMO
is then given by || f#||o-
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Let us also recall that BMO(R) is the dual space of HY(R) ([FS, C]),
where H' is the Hardy space defined in terms of atoms, that is, the space
of integrable functions f = >, Agag, A\ € R, >, |Ax| < oo and where ay
belong to L*°(R), supp(ar) C Qy for some cube Qy, ka a(x)dz = 0, and

la(x)] < |Q71k| The norm is now given by the infimum of »°, |Ax| over all
possible decompositions of f.
With these definitions out of the way, we can now mention that the Hilbert

transform maps H!(R) into L'(R) and L>(R) into BMO(R), i.e.,
[H fllBro < Ol flloos ()

IH flly < Clf N e (6)

There is another rather relevant connection between BMO and the com-
mutator between multiplication operators and singular integrals. It was first
shown by Coifman, Rochberg, and Weiss ([CRW]) that, denoting Hy(f) =
bH(f) — H(bf), one has

b € BMO(R) if and only if Hy, : L*(R) — L?*(R) is bounded. (7)

There have been several directions in which results from (1) through (7)
have been extended and developed. One approach, which goes back to the
early 1950s, was the consideration of convolution operators with kernels sim-
ilar in higher dimensions. The big contribution to the general theory of op-
erators that share similar properties with the Hilbert transform is due to the
work of A. Calderén and A. Zygmund (see [CZ]).

It took some time for people to isolate the properties that were needed in
the kernel in order to apply similar techniques to other classes of operators.

After some preliminary stages (see [S], [H]) in the case of convolution
kernels, the theory was then extended to non-convolution operators (see [CM]
or [J]).

Following Coifman and Meyer we shall say that T is a generalized Calderén—
Zygmund operator if it has the following properties:

(i) T is bounded on L?(R™),

(ii) there exists a locally integrable function k from R™ x R™\ {(z,z) : « €
R™} into C such that

Tf(z) = / k(. ) f(y)dy (8)

for every bounded and compactly supported function f and x ¢ supp f,
(iii) there exists € > 0 such that the kernel satisfies
C

k(x,y)| < ;
|k(x, y)] =]

9)

|z —a'|7

!/
[k(z,9) = k(= y)l < O — o

|z —y| > 2lz — 2|, (10)
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k(e y) — ke, )| < CLY e yisay—yl ()
SOy =

In general, for generalized Calderén—Zygmund operators one does not have
the identity

i@ =ty [ Hw) o) ] SR (12)

The operators for which (12) happens to hold true were called Calderén—
Zygmund type singular integrals.
For such operators one defines the corresponding maximal operator

T*(f)(x) = sup| K(z,y)f(y)dyl.

e>0 lz—y|>e

Let us collect in the following theorem the boundedness properties of such
operators.

Theorem 1.1 Let T be a Calderon—Zygmund type singular operator defined
on R™. Then
||f H1

{z T f(2)] > A < C==

ITfll < Clfllae,
||Tf||p < C”f”pa 1 <p<oo,
ITfllBrmo < Cl flloo
a7 f(@)] > 0} < o1
”T*fllp < CHf”p 1 <p<oo.

It is known (see [D] Theorem 5.12) that to get the boundedness and the
weak type (1,1) for such operator conditions, (9), (10), and (11) can be re-
placed by the Hormander type ones

/ k() — k(a,y)| < C, (13)
|z—y|>2]z—|

/| o ) K< O (14)

Another direction, which we shall consider throughout this paper, is the
vector-valued consideration of the problem.

There are two different points of view. One is to consider sequences of
functions (f;), rather than a single one, and ask ourselves whether inequalities

like
IO fY My < CHO DY Il (15)
J J
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hold true for some values 0 < p,r < oo.
Another one is to analyze whether inequalities like

Q1T )Y N < Cllf Nl (16)

J

hold true for some values 0 < p,r < oo, where 7 are Calderén-Zygmund
operators with some assumptions.

These results, nowadays, fit in a theory of general vector-valued functions,
when allowing either the function or the kernel to take values in Banach
spaces.

A systematic study and its applications to Littlewood—Paley theory or
maximal functions were first started in the work of Benedek, Calderén, and
Panzone ([BCP]) and then continued by Rubio de Francia, Ruiz, and Torrea
(IRRT)).

The vector-valued theory also has some applications in a more abstract
setting and interplays with the geometry of Banach spaces when analyzing
the properties on the Banach space for several classical results to hold true in
the Banach-valued setting.

One of the most important vector-valued extensions is the following: Let
X be a Banach space and consider f = Y )", ¢px), where ¢, € LP(R) and
rr € X. We can now define the vector-valued Hilbert transform

Hf(z):llim fla=y)

7T e—0

dy = H(¢p)wx € X.
ly|>e Yy k=1

The main question is to know whether the operator, defined on LP(R)® X,
extends continuously to L% (R). A positive answer for X = ¢ answers the
question in (15). In this direction it is not difficult to see that for X = ¢!(N)
the operator H ®Id is not bounded on L, (R). However, it follows from a gen-
eral ¢2-valued extension result due to Marcinkiewicz and Zygmund (see [GR],
Theorem 2.7) that (15) holds for the case X = ¢*(N). The description of the
property on the space X for the boundedness of the vector-valued Hilbert
transform goes back to the work of Burkholder and Bourgain (see [Bul, Bol])
who proved to be equivalent to the boundedness of the unconditional martin-
gale differences transform and, from then on called the Unconditional Mar-
tingale Differences (UMD) property.

From this point of view, and realizing that the boundedness on L? is
equivalent to the one in any LP for 1 < p < oo, one can say that (15) holds
for 1 < p,r < oo because ¢, has the UMD property in the case 1 < r < oco.

The UMD property became rather relevant, due to the interplay of the
Hilbert transform with other areas whenever functions were allowed to take
values in Banach spaces.

Another example of the use of vector-valued analysis in connection with
classical operators comes from the Banach-lattice-valued extension of the
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Hardy-Littlewood maximal function ([GMT]). A Banach function space L
is said to have the Hardy—Littlewood property if

My (f)(w) = sup oo / f(@)|dz,

where the supremum is taken in the lattice structure. Several characterizations
and results concerning this property were achieved in [GMT, GMT2].

I would like to point out here that Carlos Segovia became interested in the
interplay between the geometry of Banach spaces and vector-valued analysis,
and we refer the reader to his work in [HMST] for a combination of techniques
from A, theory, harmonic analysis, and the use of the Hardy—Littlewood prop-
erty in Banach lattices.

As for the Hilbert transform, given a Banach space X and a Calderén—
Zygmund operator T with scalar-valued kernel k, one defines the vector-valued
extension

Tx f(x ZT¢I€$I€€X
=1

for f =31, ¢rxk, where ¢, € LP(R) and zj, € X.

The next generalization in the theory comes from the fact that the ex-
pression [ k(z,y)f(y)dy for vector-valued functions f also makes sense for
operator-valued kernels, with the obvious interpretation.

Let now A and B be Banach spaces and denote by L(A, B) the space of
bounded linear operators from A to B. Following Segovia and Torrea (see
[ST1]), we shall say that T is an L(A, B)-Calderén—Zygmund type operator
if it has the following properties:

(i) T : LP(R™, A) — LP(R™, B) is bounded for some 1 < p < oo and

(ii) there exists a locally integrable function k from R™ x R™\ {(z,z) : x €
R™} into L(A, B) such that

Tf(z) = / k(. 9) f(y)dy

for every A-valued bounded and compactly supported function f and x ¢
supp [

Several properties can be imposed on these kernels in order to obtain the
corresponding boundedness properties in different spaces:

/ lk(z,y) — k(' p)lldy < C,  (H,)
|z—y|>2|x—2']|
/ Ik(z,y) — ka.y)|dz < C,  (Ha)
lz—y|>2]y—y’|

|x —
e P

/|E

[k(z, y) = k(' y)|| < C yl =20z -2, (CZ,)
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/e
Iz, ) — k()| < CHL eyl >2y -yl (CZ)
Note that (CZ,) (resp. (CZ,) ) implies (H,) (resp. (Hy)).

Throughout the chapter we shall work on R” endowed with the Lebesgue
measure dz and use the notation |[A] = [, dr. Given a Banach space
(X,|I-]) and 1 < p < oo, we shall denote by L% (R™) the space of Bochner p-
integrable functions endowed with the norm || f[|zz = (g I/ (z)[[Pdx)'/? and
by L (R™, X) the closure of the compactly supported functions in LS (R™).

We use the notation M f and f# for the Hardy-Littlewood maximal func-
tion and the sharp maximal function of f, i.e.,

1
M()(e) = sup /Q (@) de,

#(y 1
f7( = swp |Q/ | f (= |Q|/f(y)dy||dx)~

We shall denote M,(f) = M(||f]|9)"/? for 1 < ¢ < oco. We shall use the
following results shown by Fefferman and Stein (see [FS, GR]):

#I‘ ~ Su ln ) — C X.
(@) ~ sup in |Q|/Q||f() olld (17)

zEQ cgeX

If M(f) € LPo for some 0 < py < 0o, then for 1 < p < oo,
”fHL’)’((]Rn) < C||f#||Lp(Rn)- (18)

We write Hi (R™) for the Hardy space defined by X-valued atoms, con-
sisting of integrable functions f = >, Agar, where A, € R, Y~ |Ax| < oo, and
ay belong to L‘X’(R",X), supp(ay) C Qf for some cube Qy, ka a(x)dx =0,
and [la(@)]| < k.

Now BMOx (R™) stands for the space of locally integrable functions such
that supg osc,(f, Q) < oo for some (or equivalently for all) 1 < p < oo, where

s (1.Q) = (135 / 1£(2) — follPda)V/?

and fq = I%él Jo f(@)dz for a cube @ in R™.

The interested reader should be aware that the duality H% and BMOx-
and the formulations of the spaces of Hx or BMOx by means of the Hilbert
transform are no longer true for infinite-dimensional Banach spaces X. One
needs either the RNP on X™* or the UM D property in X (see [RRT, Bl1, B12])
for the corresponding results to hold true.

The following theorem exhibits the final achievements in the case L(A, B)-
valued kernels and goes back to the work of Benedek, Calderén, and Panzone
for convolution kernels and to the work of Rubio, Ruiz, and Torrea for non-
convolution ones.
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Theorem 1.2 (/BCPJ, [RRT]) Let A, B be Banach spaces and let T be an
L(A, B)-Calderon—Zygmund type operator satisfying (H) and (H,). Then
(i) T is weak type (1,1), i.e.,

fllpe
e ITf@)lls > M| < C%;

(ii) T is bounded from L% (R™) to LL(R™).

Throughout the literature many results appeared in connection with the
boundedness of commutators of Calderén—Zygmund type operators and mul-
tiplication by a function b given by Ty,(f) = bT'(f) — T'(bf) on many different
spaces, in the weighted and vector-valued settings. Let me now mention some
result on operator-valued singular integrals, which is one of the important
contributions of Carlos Segovia to this theory.

Theorem 1.3 ([ST1, Theorem 1]) Let A, B be Banach spaces and let T be an
L(A, B)-valued Calderén—Zygmund type operator such that the kernel satisfies
(CZy). Let £ — { be a correspondence from L(A) to L(B) such that

IT(f)(x) = T(Lf)(x) (19)

and
k(z,y)l = Ck(z,y). (20)

If b is L(A)-valued, b € BMOg4)(R™), and be BMOg )y (R™), then

Ty(f) =0T (f) = T(bf)
is bounded from L% (R™) — LI (R™) for all 1 < p < oco.

Endpoint estimates for the commutator was also a topic that attracted sev-
eral people in different directions (see [CP, HST, PP, P1, PT2]). The endpoint
estimates of the previous operator-valued result were later studied by E. Har-
boure, C. Segovia, and J.L. Torrea (see Theorem A and Theorem 3.1 in [HST))
when b was assumed to be scalar valued. We will not go in this direction, but
from their results one concludes that non-constant scalar-valued BMO func-
tions do not define bounded commutators from L°(R™, A) to BMOg(R")
when kernels of the Calderén-Zygmund type operators are L(A, B)-valued
and also that, in general, T, does not map H}(R") into LL(R").

We shall present a proof of these last theorems in a slightly more gen-
eral situation and we recommend that the interested reader look for their
applications to Maximal functions, Littlewood Paley theory, and other topics
in [RRT] and the work by Carlos in [ST1] (see also Chapter V in [GR] and
[ST2, ST3, ST4, ST5] for similar results in related operators and applications).

As usual, we denote AQ for a cube centered at z¢ (center of ()) and with
side length M(Q), and C will denote a constant that may vary from line to
line.
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2 Theorems and proofs

Although the vector-valued theory has been developed for operator-valued
kernels, we shall see in what follows that most of the techniques used there
can also be applied in a slightly more general situation.

Definition 2.1 Let A, B be Banach spaces and 1 < p < co. We say that T
is a (p, A, B)-Calderén—Zygmund type operator if it is of weak type (p,p),

14115

YR

{z: [Tf(x)lls > A} <C (21)
and there exist a Banach space E, a bounded bilinear map u : E x A — B,
and a locally integrable function k from R™ x R™ \ {(z,z) : * € R"} into E
such that

Tf(x) = / u(k(z, ). f(u))dy (22)

for every A-valued simple function f and x ¢ supp f.
We then say that T has kernel k with respect to u.

We shall also use the notation from the previous section (H,), (H,), (CZ,)
and (CZ,) also when replacing the norm in £(A, B) by the norm in E.

As in the scalar case, the basic ingredients in our proofs will be the
Calderén—Zygmund decomposition and the Kolmogorov inequality.

Lemma 2.2 (/GR], Theorem 1.2) Let ¢ be a non-negative integrable function
and let A > 0. There exists a sequence of disjoint dyadic cubes {Q;} such that

o(x) < N aa. ¢ U;Q;,

18]]1
)\<L o < 2"\
Qil Jo,” —

We shall need the following lemma due to Kolmogorov.

Lemma 2.3 Let 1 < g < p and let Q be a cube. If T is any operator of weak
type (p,p), then

i )14 xl/q L 2117, xl/p
(|Q|/Q||Tf( )% d) <C(|Q/Q||f( ) [y 7.

Proof Use the weak type (p,p) condition to estimate
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[Izs@lrar=q [ Tl e Q1 ITH@)| > tdt
Q 0

® a1 115
< q/ t9 ' min{|Q|, C? 2 }dt
0 2
oy o »
. QIt/r o g » Hf”p
_q/o t |Q\dt+q/ i C tpﬂmdt
lQIt/p

< ClQI*|f11%, O

Proposition 2.1 Let A, B be Banach spaces. Let T be a (p, A, B)-Calderdn—
Zygmund type operator with kernel k with respect to u which satisfies (H,).
Then

(i) T maps H(R™) to LL(R™).

(ii) T is weak type (1,1).

Proof (i) It suffices to show that [|T'(a)| 1, < C for any A-valued atom.

Let a be an integrable function supported on a cube @ and with mean
value zero with ||a(z)]| < ﬁ Using Lemma 2.3 for ¢ =1,

1 1
/ I Ta(x)||dz < CQI'™7 |lall s, < C\Q|(—/ lla(z)|[Pd)/? < C.
2Q @l Jq
To analyze the other part, we shall use (H,). For each = ¢ 2@Q), then

Ta(x) = /Q u(k(z, ), aly))dy = / u(k(z,y) — k(z, 20), aly))dy.

Q

[ ita@lsde< [ [ Jutkoy) - Koo)a(w) [dyds
R™\2Q R™\2Q JQ
<[ Jul 2. 9) — bz ) o) ) | dy
Q Jl|z—y|>2|y—zq|
< Clally = C.

(ii) Let f € LL(R™) N L (R™, A) and let A > 0. Now apply Lemma 2.2 to
| fI| and denote £2 = U;Q;. This allows us to decompose f = g+ b, where

1
:E - . n 23
and

1
b= ;w o /(B2 e (24)

Observe that [g(z)[| < CA a.e. and ||g|[y, < [[f]l1y . Therefore,
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o <7 (o)l > 3 < o< 1ol > M2+ e 1786l > A2
< SITgl, 1z [ Tb@)ls > /2]

< gl + 1z ITb(a) |15 > A/2)]

< S [llg@)lade + 1o+ [T0(z) 1 > A2}

< S [1r@lade +1{e: T85> A/2)]

As above, if @ is an integrable function supported on a cube @ and with
mean value zero, then

/ ITa(@)pdz < Cllall, .
R™\2Q

In particular, denoting b; = (f — \Q_ll va f)xq,, one has
J J

[ @l <c [ bl <2 [ 15
R™\2Q; Q@ Qj

Using fxo € LY (R") one easily gets that > b; converges in L% (R"). This
implies that

N b— N b0m,
|| Tb(x Z D) >} <C

eb

for any € > 0, which shows that [|[Tb(z)|p < >_; [|T0;(x)[| s a-e.
This allows us to conclude that, for 2 = U;20Q);,

o T s > A2 <190+ 5 [ el
R™
<C|2+= Z/ ||Tb )| da
< clol+ XZ/Q 1)l ad

HfIIL

.0

Proposition 2.2 Let A, B be Banach spaces. Let T be a (p, A, B)-Calderdn—
Zygmund type operator with kernel k with respect to w which satisfies (Hy).
Then T maps LS°(R™, A) to BMOpg(R™).
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Proof Let f be an A-valued simple function and let () be a cube in R™.
Decompose f = fi + f2, where fi = fxag. Now write co = (T'(f1))g —
T(f2)(xq), where z¢ is the center of @,

Tf(z) —cq=T(f1)(x) = (T(f1)q + T(f2)(x) = T(f2)(xq)-

Clearly, from Lemma 2.3,

|Q|/ IT(F)(@) — (T())ollde < ‘Q|/ IT(f2) (@) de
— ) 1Pda) /P .
_C(|Q|/Q||f( JIPda) P < ) flle

On the other hand, for z € @ and y ¢ 2Q one has |z —y| > 2|z — zg],
which implies

T(f2)(x) — T(f>)(xq) = / ulk(z,y) — Kz, v), fo())dy

(2Q)°

Now the assumption (H,) gives
IT(f2)(x) = T(f2)(ze)ll < ||UH/ [k(z,y) = k(zq, ) IIlf (v)lldy
(2Q)°

< Clfl | (. ) — k(. v)ldy
le—y|>2[z—zq]
< Ol

Therefore, ﬁfQ IT(f)(x) — colldr < C|f|loo, which implies that

I TflBmo < Cllfll for any f € LZ(R", A). O

Using Propositions 2.1 and 2.2 together with interpolation, one obtains
the following result.

Theorem 2.4 Let A, B be Banach spaces and let T be a (p, A, B)-Calderdn—
Zygmund type operator with kernel satisfying (H,) and (Hy).
Then T extends to a bounded operator from L% (R™) to LL(R™) for all

1 <g<o0.

Proof We can use the interpolation results (see [B13, BX])

[HA(R™), LZ(R", A)lg = LY (R"), ~ =10,

BI)—*

and

[Li(R"), BMOp(R")]y = Lip(R"), = =1 — 6.0

SRR
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We shall now see that a condition slightly weaker than (C'Z,) allows us
to get a certain pointwise majoration which also gives the strong type in all
1 < g < o for (p, A, B)-Calder6n—Zygmund type operators.

Proposition 2.3 Let A, B be Banach spaces and let T be a (p, A, B)-Calderdn—
Zygmund type operator with kernel k with respect to u. Assume the kernel
satisfies the existence of ¢ > 1 and a sequence (A;) such that E;’;l Aj < oo,
where

sup (ZjR)"/q(/. kG, y) — B )| dy)Y T < A (25)
[x—2'|<R 2i R<|x—y|<2i+1R

Then, for s = max{p, q},
T# f(x) < CM(f)(x)) (26)
for any A-valued bounded and compactly supported function f.

Proof Let € R™ and let @ be a cube centered at = and radius R. Given
a compactly supported and bounded function f, we write fi = fx2¢ and

f2=f-h.
Note that (22) gives for any z € Q

e = [ k), f)d

Denote cg = T'(f2)(x). Therefore, for 2’ € Q,

ITfa(2") — cqll = || . |>2RU(k(w’,y) — k(x,y), f2(y))dy||
= || o |>2RU(k(w’,y) — k(x,y), fa(y))dy||
< | k(@' y) — k(z, )|l f2(v) | dy

ly—xz|>2R

i R<|y—x|<2i+1R

< IIUIIZ/2 1k, y) = k(@ y) [l f2(9) I dy

<l (27 R) A / | o) 7)™/
j=1

JR<|y—xz|<2IT1R

> 1
< Ol S Ay(ot / 1£(y) 19dy)™/e
JZ::I I 9(i+1)n pn ly—z|<2+1R

< C||u|\(z A )M, f(x).

Hence,
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1 !/ / 1 / /
o7 | NTf(@) = cqllde” < o= [ T f1(z)][dz" + Cllu]| My f ().
QI Jq @l Jq
Using Lemma 2.3 one gets

i ' ' i D 1/p T
Q|/Q||Tf1( s’ < Cry /2(02 1F@)Pdy) 7 < CM,(f)(x).

Therefore, (Tf)#(x) < C(My(f)(@) + My(f)()) < CM,(f)(@). D

3 Commutators

Let us define a notion which is needed for our purposes.

Definition 3.1 Let T' be a bounded operator from L% (R™) to L% (R™), and
let by and by be L(A)- and L(B)-valued functions, respectively. Define

Ty o (f) = b2T(f) = T(b1 f)
for any A-valued simple function f.

We shall be using the following basic assumptions for our general version
of the commutator theorem.

Definition 3.2 Let T be a (p, A, B)-Calderén—Zygmund type operator with
kernel k with respect to u and let by and by be L(A)- and L(B)-valued functions
respectively. We shall say that (b1,b2) has the commuting properties (C'P)q
and (CP)sy if
(CP)  ba(2)ulk(z, ), @) = u(k(z,y), br (:
(CP)2 (b2)@T (axa)(z") = T((b1)gaxa)(
acA, and 2’ € Q.

We would like to point out that (C'P); produces the following cancellation
property.

Lemma 3.3 Let (by,bs) satisfy (CP)y, let Q,Q" be cubes in R™, and let fy
and fo be simple A-valued with suppfi C Q' and suppfs C (Q')°. Then

(b2)QT(f1)(x) = T((b1)ofi)(z), =€ (Q)° (27)
(b2)QT(f2)(x) = T((b1)qf2)(x), z€Q". (28)

Proof We prove only (28); the other case follows in a similar way.
Recall that if F € L'(R", X) and ® € L(X) for a given Banach space,
then &( [ F(z)dz) = [ @F(x)dz. Hence,

)a)a $7y7Z€R”7$7éy-
2') for any Q cube, A C Q,



Some Aspects of Vector-Valued Singular Integrals 51

(b2)QT (f2)(x) = (bz)Q(/ u(k(z,y), fa(y))dy

Qe

/ (b2)quik(z, 1), F2())dy

Qe

-/ |Q|/b2 2 dz)u(k(w.y). f2(y))dy
= [ a1 petite . oy
[ RICER R ER T

_ /(W (. y>,<@ /Q by (2)d) 2 (y)) dy
= T((h)g fo)(@).0

Example 3.4 Let S : A —- B, Sy : B — B, and S : A — B be bounded
operators such that SoS = SS7. Let u: C x A — B be given by (\,a) — ASa
and k be a scalar-valued kernel. Define TS(E?; orag) = Z;‘V:1 T(pr)S(ar),
where T is the scalar-valued Calderon—Zygmund operator with kernel k.

If bi(z) = b(x)S1 and ba(z) = b(x)S2 for some scalar-valued functions
b(x), then (b1,b2) has the commuting properties (CP); and (CP)y. In this
case one has

To, b, ()() = b(2)S2(Ts f(2)) — T (bS1) ().

Example 3.5 Let A be a Banach space and let u : A* x A — C be given by
u(a*,a) = (a*,a). Let k be an A*-valued function and let T be a Calderdn—
Zygmund operator from LY (R) into LP(R) with kernel k with respect to u.

If by (x) = b(z)Ida and by(x) = b(z) for a scalar-valued b, then (b, bs) has
the commuting properties (CP)y and (CP)sy. In this case one has

To, b, (f)(2) = 0(2)Tf (x) = T(bf)(x).
Example 3.6 Let b(z) € A* and let u: Cx A — A given by (\,a) — Aa. Let
k(x,y) be a scalar-valued function and T a Calderdn—Zygmund operator with
kernel k and denote Ty =T ® Ida. If by(z)(a) = ba(z)(a) = (b(x),a)ag for
a fized ag € A, then (b1, bs) has the commuting properties (CP)y and (CP)s.
In this case one has

To, b, (f) = (b, Ta(f)) = T((b, f))ao

Let us start with the basic facts which follow from (C'P); and (CP)s.

Lemma 3.7 Let (b1, bs) satisfy (CP)y and (CP)2, let Q be a cube in R™, and
let f be simple A-valued. Then

(b2)QT(f)(x) = T((b1)qf)(x)x € Q. (29)
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Proof Take fi = fxo and fo = f — fi and invoke Lemma 3.3 to ob-
tain (b2)QT(f2)xe = T((b1)gf2)xq. Now (CP)a gives (b2)QoT(f1)xq =
T((b1)of1)xq- O

Another useful lemma which is essentially included in [HST] is the follow-
ing.

Lemma 3.8 Let T be a (p, A, B)-Calderdn—Zygmund type operator with ker-
nel k with respect to w and which satisfies the assumption (CZ,). If f is
compactly supported A-valued with suppf C (2Q)¢, then

() - 70 < Ol 5L ZW FWldy, 5 €Q.

(30)
where we are denoting Q; = 21Q).
Proof Note that if z, 2’ € Q, then
T(f)(e) = TN = [ ullla,y) = ka'c0), F)ds
(2Q)°
I7() = TGN < lull [ (w9) ~ ke’ ) 17wy
(2Q)¢
. L@l
C — — " d
S e =
/)
<C — —T
fullle = &'F Z /Q e
< Clullle - Z iy [, 1F0l
| /8 - —'5
Oflu 221 je___ .
< Cllul e Ezj |Qj/Qj 1 @)lldy.0

We shall now present our result on commutators. It is just an adaptation
of the proof in [ST1] under slightly weaker assumptions.

Proposition 3.1 Let by € BMO(R"™, L(A)), bo € BMOR",L(B)), and 1 <
p < oco. Let T be a (p, A, B)-Calderén—Zygmund type operator with kernel k
with respect to u which satisfies (CZ,). Let (b1,bs) satisfy (CP); and (CP),.
Then, for any 1 < ¢ < p < s < oo, there exists Cy s > 0 such that

Ty, 0 () (2) < Cys([Ib2ll Brro Mg(Tf)(2) + [1b1]l Baro M (f) ().
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Proof Let f be a simple E-valued function. Let ) be a cube and denote

fi="Txeq and fo = f — f1. Put cq = T([(b1)q — b1]f2)(zq)-
For each x € @ one has, applying Lemma 3.7,

Ty, o f(x) = b2 T f(x) — T'(b1 f) ()

= [b2 — (b2)Q]T f(x) + T([(b1)q — b1l f)(x)
= [b2 — (b2)Q|T f(2) + T([(b1)q — balf1)(z) + T([(b1)q — b1]f2)(x).

Hence,
3
Tbl,bzf(m) —CQ = ZO’Z'(QE),
i=1

where

o1(z) = [b2 — (b2)Q]T'f(2),

oa(x) =T([(b1)q — b1]f1) (@)
and

o3(x) = T([(b1)q — bl f2) (@) = T([(b1)q — b1]f2)(zq).
Observe that for any ¢ > 1 and 1/¢+ 1/¢' = 1 we can write

! 1
@/Qna'l(x)'dlfSOSCq/(bQ,Q)(a/Q”Tf(z)|de)1/q.

For any s > p > ¢; > 1 one can write, for 1/s + 1/r = 1/p, from Lemma
2.3,

L oo ()l dae i _ 210 )V D
a1 L Il < (g [ 17 s i)
1 — Pdr) /P
< Cligy [ 10 = G pG P
L 5da 1/s
< Coser (0, Q)i [ 1@l

Using Lemma 3.8, and taking into account that |[(b1)g — (b1)20] <
Coscg, (b1,20Q), we also can estimate, for a given s > 1,
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los(@)]] < CZQ ]E|QJ| 1(b1(y) — (b1)@) f (w)lldy

Qj

<C 27j£ b b sd l/s d 1/s
< Z:j QJ|/ 151() — (1)l dy) QJ|/ 1£ () 1°dy)
< O3 25 (3 oseo (b1, Q) [ 1))

Z: ,Z: bk |Qj|/Qj

1 1/s = —Jje J
< Coupli [ WP (L3 omertn.0u)

j>2
1 .
< Clbrllaro sup(i— / 17 )P dy) s S j2i
' i>2 Q4 Jo, XJ:

< ClbillBmoMs(f)(x).

Hence, combining the previous estimates, one obtains

T, . (£)7 (2) < CllballBaro Mo(Tf)(2) + Clb1]| Baro M (£)(2)).0

Theorem 3.9 Let by € BMO(R™, L(A)) and by € BMO(R™, L(B)). Let T
be a (p, A, B)-Calderén—Zygmund type operator with kernel k with respect to
u which satisfies (H) and (CZ,) and let (b1,bs) satisfy (CP)1 and (CP)s.
Then Ty, b, is bounded from L% (R™) to LL(R™) for any 1 < ¢ < .

Proof First use Theorem 2.4 to obtain that T is an (s, A, B)-Calderén—
Zygmund type operator for all 1 < s < p. In fact, T is bounded from L7, (R™)
to L7 (R™) for all 1 < r < oo. Use, for a given 1 < ¢ < oo, Proposition 3.1
for 1 < ¢1,s1 < g, which, by combining the boundedness of M,, and M, in
L% (R™) and the boundedness of T' from L% (R™) to L (R™), imply that

| Tor o f Il g, @) < ClIToy 00 (H)F Il @
< C(lIb2llBaro || My, (T f)|lLa + Cllbrll Baro || Ms, ()l za)
< C(b2llBaolI TN fllza + Cllbrll Barol| fllLse).O

Acknowledgement

Partially supported by Proyecto MTM 2005-08350 and MTM2008-04594.

References

[BCP] Benedek, A.; Calderén, A.P.; Panzone, R. Convolution operators on Banach
space valued functions. Proc. Nat. Acad. Sci. U.S.A. 48 (1962), 356-365.



Some Aspects of Vector-Valued Singular Integrals 55

[Bl1] Blasco, O. Hardy spaces of vector-valued functions: Duality. Trans. Amer.
Math. Soc. 308 (1988), 495-507.

[B12] Blasco, O. Boundary values of functions in vector-valued Hardy spaces and
geometry of Banach spaces. J. Funct. Anal. 78 (1988), 346-364.

[B13] Blasco, O. Interpolation between Hp, and LY, . Studia Math. 92 (1989), no.
3, 205-210.

[BX] Blasco, O.; Xu, Q. Interpolation between vector-valued Hardy spaces. J. Funct.
Anal. 102 (1991), no. 2, 331-359.

[B] Bloom, S. A commutator theorem and weighted BMO. Trans. Amer. Math. Soc.
292 (1985), 103-122.

[Bol] Bourgain, J. Some remarks on Banach spaces in which martingale differences
are unconditional. Ark. Mat. 21 (1983), 163-168.

[Bo2] Bourgain, J. Eztension of a result of Benedek, Calderén and Panzone. Ark.
Mat. 22 (1984), 91-95.

[Bul] Burkholder, D.L. A geometrical characterization of the Banach spaces in
which martingale differences are unconditional. Ann. of Prob. 9 (1981), 997—
1011.

[Bu2] Burkholder, D.L. A geometric condition that implies the existence of certain
singular integrals of Banach-space-valued functions. Conf. Harmonic Analysis
in honor of A. Zygmund, (W. Beckner, A.P. Calderén, R. Fefferman and P.W.
Jones editors). Wadsworth Inc., 1981, 270-286.

[CZ] Calderén, A; Zygmund, A. On the existence of certain singular integrals. Acta
Math. 88 (1952), 85-139.

[C] Coifman R., A real variable characterization of HP. Studia Math. 51 (1974),
269-274.

[CM] Coifman, R.; Meyer, Y. Au-déld des opérateurs pseudodiffer‘entiels. Astérisque
57 (1978), Soc. Math. France, Paris.

[CRW] Coifman, R.; Rochberg, R.; Weiss, G. Factorization theorems for Hardy
spaces in several variables. Ann. of Math. 103 (1976), no. 2, 611-635.

[CP] Cruz-Uribe, D.; Pérez, C. Two-weight, weak type norm inequalities for frac-
tional integrals, Calderén—Zygmund operators and commutators. Indiana Univ.
Math. J. 49 (2000), no. 2, 697-721.

[D] Duoandikoetxea, J. Fourier Analysis. Graduate Studies in Mathematics, 29.
American Mathematical Society, Providence, RI, 2001.

[FS] Fefferman C.; Stein E. M., H? spaces of several variables. Acta Math. 129
(1972), 137-193.

[GMT] Garcia—Cuerva, J.; Macfas, R.; Torrea, J.L. The Hardy-Littlewood property
of Banach lattices. Israel J. Math. 83 (1993), no. 1-2, 177-201.

[GMT2] Garcia—Cuerva, J.; Macfas, R. A.; Torrea, J.L.. Mazimal operators and
B.M.O. for Banach lattices. Proc. Edinburgh Math. Soc. (2) 41 (1998), no.
3, 585-6009.

[GR] Garcfa-Cuerva, J.; Rubio de Francia, J.L. Weighted norm inequalities and
related topics. North-Holland, Amsterdam, 1985.

[HMST] Harboure, E.; Macias, R. A.; Segovia, C.; Torrea, J. L. Some estimates for
mazimal functions on Kdthe function spaces. Israel J. Math. 90 (1995), no. 1-3,
349-371.

[HST] Harboure, E., Segovia, C., Torrea, J.L. Boundedness of commutators of frac-
tional and singular integrals for the extreme values of p, lllinois J. Math. 41 no.
4 (1997), 676-700.



56 O. Blasco

[H] Hormander, L. Estimates for translation invariant operators in LP spaces. Acta
Math. 104 (1960), 93-140.

[J] Journé, J.L. Calderén—Zygmund Operators, Pseudo-Differential Operators and
the Cauchy Integral of Calderon. Lecture Notes 994 Springer-Verlag, Berlin,
1983.

[P1] Pérez, C. Endpoint estimates for commutators of singular integral operators. J.
Funct. Anal. 128 (1995), 163-185.

[PP] Pérez, C.; Pradolini, G. Sharp weighted endpoint estimates for commutators of
singular integrals. Michigan Math. J. 49 (2001), no. 1, 23-37.

[PT2] Pérez, C.; Trujillo-Gonzdlez, R. Sharp weighted estimates for vector-valued
singular integral operators and commutators. Tohoku Math. J. (2) 55 (2003),
no. 1, 109-129.

[RRT] Rubio de Francia, J.L.; Ruiz, F.; Torrea, J.L. Calderén—Zygmund theory for
vector-valued functions. Adv. in Math. 62 (1986), 7-48.

[ST1] Segovia, C.; Torrea, J.L. Vector-valued commutators and applications. Indiana
Univ. Math. J. 38 (1989), no. 4, 959-971.

[ST2] Segovia, C.; Torrea, J.L. A note on the commutator of the Hilbert transform.
Rev. Un. Mat. Argentina 35 (1989), 259-264.

[ST3] Segovia, C.; Torrea, J.L. Weighted inequalities for commutators of fractional
and singular integrals. Conference on Mathematical Analysis (El Escorial, 1989).
Publ. Mat. 35 (1991), no. 1, 209-235.

[ST4] Segovia, C.; Torrea, J.L. Commutators of Littlewood—Paley sums. Ark. Mat.
31 (1993), no. 1, 117-136.

[ST5] Segovia, C.; Torrea, J.L. Higher order commutators for wvector-valued
Calderén—Zygmund operators. Trans. Amer. Math. Soc. 336 (1993), no. 2, 537—
556.

[S] Stein, E.M. Singular Integrals and Differentiability Properties of Functions.
Princeton Univ. Press, (1970).

[SW] Stein E.M. and Weiss G., Introduction to Fourier Analysis on FEuclidean
Spaces. Princeton Univ. Press, (1971).



Products of Functions in Hardy and Lipschitz
or BMO Spaces

Aline Bonami! and Justin Feuto?

L MAPMO-UMR 6628, Département de Mathématiques, Université d’Orleans,
45067 Orléans Cedex 2, France

Aline.Bonami@univ-orleans.fr

Laboratoire de Mathématiques Fondamentales, UFR Mathématiques et
Informatique, Université de Cocody, 22 B.P 1194 Abidjan 22, Cote d’Ivoire
justfeuto@yahoo.fr

Summary. We define as a distribution the product of a function (or distribution)
h in some Hardy space H? with a function b in the dual space of H”. Moreover, we
prove that the product b x h may be written as the sum of an integrable function
with a distribution that belongs to some Hardy—Orlicz space, or to the same Hardy
space H?, depending on the values of p.

Key words: Orlicz spaces, atomic decomposition, Hardy spaces, local Hardy
spaces, bounded mean oscillation (BMO).

This paper is dedicated to the memory of Carlos Segovia.

1 Introduction

For p and p’ two conjugate exponents, with 1 < p < oo, when we consider
two functions f € LP(R™) and g € LP (R™) = (LP(R™))*, their product fg is
integrable, which means in particular that their pointwise product gives rise
to a distribution. When p = 1, the right substitute to Lebesgue spaces is, for
many problems, the Hardy space H'(R™), whose dual is the space BMO(R™).
So one may ask what is the right definition of the product of h € H!(R")
and b € BMO(R™). In this context, the pointwise product is not integrable
in general. In order to get a distribution, one has to define the product in a
different way. This question has been considered by the first author in a joint
work with T. Iwaniec, P. Jones, and M. Zinsmeister in [BIJZ]. This chapter
explores the same problem in different spaces.

The duality bracket (b, h) may be written through the almost everywhere
approximation of the factor b € BMO(R"),
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(b,h) = lim bi(x)h(x) dx | (1)

k—oo Rn

where by is a sequence of bounded functions, which is bounded in the space
BMO(R"™) and converges to b almost everywhere. For example, we can choose

koif k< bx)
b(z) = { b(x) if —k <blz) < k . (2)
—k if b(z) < —k

We then define the product b x h as the distribution whose action on the
test function ¢ in the Schwartz class, that is, p € S(R™), is given by

(b x h, @) = (bp, h). (3)

We use the fact that the multiplication by ¢ is a bounded operator on
BMO(R"). So the right-hand side makes sense in view of the duality H!-
BMO. Alternatively, the Schwartz class is contained in the space of multipli-
ers of BMO(R™), which have been studied and characterized, see [S] and the
discussion below. It follows from (1), used with the sequence by given in (2),
that the distribution b x h is given by the function bh whenever this last one
is integrable.

A more precise description of products b x h has been given in [BIJZ].
Namely, all such distributions are sums of a function in L!'(R") and a distri-
bution in a Hardy—Orlicz space H%, where w is a weight which allows a smaller
decay at infinity and & is given below. We will consider a slightly different
situation by replacing the space BMO(R™) by the smaller space bmo(R™),
defined as the space of locally integrable functions b such that

1 1
sup (/ b—bB|d:c) < oo and sup (/ |b|dx> <oo.  (4)
iB1<1 \|B| Jp iB1>1 \ Bl Jp

Here B varies among all balls of R” and |B| denotes the measure of the ball
B. Also, bg is the mean of b on the ball B. Recall that the BMO condition
reduces to the first one, but for all balls and not only for balls B such that
|B| < 1. We clearly have bmo C BMO.

We have the following, which is new compared to [BIJZ].

Theorem 1.1 For h a function in H'(R™) and b a function in bmo(R™), the
product b X h can be given a meaning in the sense of distributions. Moreover,
we have the inclusion

bx he L' R™) +HT(R"). (5)

HE(R™) is a variant of the Hardy—Orlicz space related to the Orlicz function

B(t) = ——

. log(e +t)’ ()
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which is defined in Section 3. It contains H?(R") and is contained in the
weighted Hardy—Orlicz space that has been considered in [BIJZ] for the gen-
eral case of f € BMO.

The aim of this chapter is to give some extensions of the previous situation.
Indeed, (3) makes sense in other cases. First, the space bmo is the dual of the
local Hardy space, as proved by Goldberg [G], who introduced it. So it is
natural to extend the previous theorem to functions h in this space, which
we do. Next, we can consider the Hardy space HP(R™), for p < 1, and its
dual the homogeneous Lipschitz space AV(R"), with v := n(% —1). Indeed,
a function in the Schwartz class is also a multiplier of the Lipschitz spaces.
Our statement is particularly simple when b belongs to the inhomogeneous
Lipschitz space A, (R™).

Theorem 1.2 Letp < 1 and~y := n(]%fl). Then, for h a function in HP(R™)
and b a function in Ay(R™), the product b x h can be given a meaning in the
sense of distributions. Moreover, we have the inclusion

bx h e L*(R™) + HP(R™). (7)

Again, the space A, (R"™) is the dual of the local version of the Hardy space
HP(R™). We will adapt the theorem to h in this space.

Let us explain the presence of two terms in the two previous theorems. The
product looses the cancellation properties of the Hardy space, which explains
the term in L'. Once we have subtracted some function in L', we recover a
distribution of a Hardy space. For p = 1, there is a loss, due to the fact that
a function in bmo is not bounded, but uniformly in the exponential class on
each ball of measure 1. This explains why we do not find a function in H!,
but in the Hardy—Orlicz space.

As we will see, the proof uses a method that is linear in b, not in A. As in the
case H1-BMO (see [BIJZ]), one would like to know whether the decomposition
of b x h as a sum of two terms can be obtained through linear operators, but
we are very far from being able to answer this question.

All this study is reminiscent of problems related to commutators with
singular integrals, or Hankel operators. In particular, such products arise
when developing commutators between the multiplication by b and the Hilbert
transform and looking separately at each term. It is well known that the com-
mutator [b, H] maps H?(R) into H_ ., (R) for b in the Lipschitz space A, (R)
(see [J]), which means that there are some cancellations between terms, com-
pared to our statement, which is the best possible for each term separately.
One can also consider products of holomorphic functions in the corresponding
spaces when R" is replaced by the torus, considered as the boundary of the
unit disc. Statements and proofs are much simpler, and there are converse
statements, see [BIJZ] for the case p = 1, and also [BG], where the problem is
treated in general for holomorphic functions in Hardy—Orlicz spaces in convex
domains of finite type in C". These results allow us to characterize the classes
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of symbols for which Hankel operators are bounded from some Hardy—-Orlicz
space larger than H! into H'.

Another possible generalization deals with spaces of homogeneous type in-
stead of R™. Since the seminal work of Coifman and Weiss [CW1, CW2], it has
been a paradigm in harmonic analysis that this is the right setting for develop-
ing the Calderén—-Zygmund theory. The contribution of Carlos Segovia, mainly
in collaboration with Roberto Macias, has been fundamental in developing a
general theory of Hardy and Lipschitz spaces. We will rely on their work in
the last section, when explaining how properties of products of functions in
Hardy and Lipschitz or BMO spaces can generalize in this general setting.
Remark that the boundary of the pseudo-convex domain in C", with the met-
ric that is adapted to the complex geometry (see for instance [McN]), gives
a fundamental example of such a space of homogeneous type. The Calderén—
Zygmund theory has been developed in this context, see [KL] for instance, in
relation to the properties of holomorphic functions, reproducing formulas, and
Bergman and Szegé projections. Many recent contributions have been made
in H? theory on spaces of homogeneous type. We refer to [GLY] and the
references given there. Tools developed by Macias, Segovia, and their collab-
orators play a fundamental role, as, for instance, in the atomic decomposition
of Hardy—Orlicz spaces given by Viviani (see [V] and [BG]).

2 Prerequisites on Hardy and Lipschitz spaces

We recall here the definitions and properties that we will use later on. We
follow the book of Stein [St].

Let us first recall the definition of the maximal operator used for the
definition of Hardy spaces. We fix a function ¢ € S(R™) having integral 1 and
support in {|z| < 1}. For f € §'(R") and = in R™, we put

fro@) = (f,o(x—")), (8)
and define the maximal function M, f by
M f(x) = sup|(f * pu) (2)], (9)
>0

where ¢i(z) =t " (t‘lm). We also define the truncated version of the max-
imal function, namely

MP (@)= s |(f ) (2)] (10)

For p > 0, a tempered distribution f is said to belong to the Hardy space
HP(R™) if

If e ey = (/Rn wa(x)”da:> ’ < 00. (11)
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The localized versions of Hardy spaces are defined in the same spirit, with
the truncated maximal function in place of the maximal function. Namely, a
tempered distribution f is said to belong to the space hP(R™) if

ILfllgrmny = (/Rn prl)f(x)pda:> ' < 00. (12)

Recall that, up to equivalence of corresponding norms, the space HP(R™)
(resp. h?(R™)) does not depend on the choice of the function ¢. So, in what
follows, we shall use the notation M f instead of M., f (resp. MO f instead
of MY f).

Hardy—-Orlicz spaces are defined in a similar way. Given a continuous func-
tion P : [0,00) — [0,00) increasing from zero to infinity (but not necessarily
convex, P is called the Orlicz function), the Orlicz space L” consists of
measurable functions f such that

£z ::inf{k>0;/n77(k_1|f|)dx<1}<oo. (13)

Then H” (resp. h7) is the space of tempered distributions f such that M f is
in L” (resp. M f is in L7). We will be particularly interested in the choice
of the function @ given in (6) as the Orlicz function. It is easily seen that
the function @ is equivalent to a concave function (take t/(log(c + t)), for ¢
large enough). So there is no norm on the space L. In general, || - ||.» is
homogeneous, but is not sub-additive. Nevertheless (see [BIJZ]),

If +glle < 4([fllLe + lgllL) - (14)

Definition 2.1 L? is the space of functions f such that

[fllpe == Z 1fllze +q) < oo,

jeZ"
where Q is the unit cube centered at 0.

We accordingly define H? (resp. h?). Using the concavity described above,
we have @(st) < Cs®(t) for s > 1. It follows that L? is contained in L? as
a consequence of the fact that ||f|| 2(j1q) < fj+@ &(|f])dx. The converse
inclusion is not true.

We will restrict to p < 1, since otherwise Hardy spaces are just Lebesgue
spaces. We will need the atomic decompositions of the spaces HP(R™) (resp.
hP(R™)), which we recall now.

Definition 2.2 Let 0 < p <1 < g < 00, p < q, and let s be an integer. A
(p, q, s)-atom related to the ball B is a function a € L1(R™) which satisfies the
following conditions:
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1

support(a) C B and |lafl, < |B|%7p, (15)

/ a(x)z®dx =0 , for 0<|a| <s. (16)

Here « varies among multi-indices, ® denotes the product z7*...x%", and

|a] :== a1 + -+ + ay,. Condition (16) is called the moment condition.
The atomic decomposition of HP(R"™) is as follows. Let us fix ¢ > p and

s>n (% — 1). Then a tempered distribution f is in H?(R"™) if and only if

there exists a sequence of (p, ¢, s)-atoms a; and constants A; such that

f= Z/\jaj and Z NP < oo, (17)
j=1

j=1

where the first sum is assumed to converge in the sense of distributions.
Moreover, f is the limit of partial sums in HP(R™), and || f{|3»®n) is equiva-

lent to the infimum, taken on all such decompositions of f, of the quantities
1

(52 )
For the local version, we consider other kinds of atoms when the balls B are
large. We have the following, where we have fixed ¢ > p and s > n (% — 1). A

tempered distribution f is in hP(R™) if and only if there exists a sequence of
functions a;, constants \;, and balls B; for which (17) holds, and such that

(i) when |B;| <1, then a; is a (p, ¢, s)-atom related to Bj;
(ii) when |B;| > 1, then a; is supported in B; and
1_1
llajllq < |Bjla~>.
In other words, one still has the atomic decomposition, except that for large
balls one does not ask for any moment condition on atoms.

Next, let us define Lipschitz spaces. For § € R™ we note D} = Ds the
difference operator, defined by setting Dsf(x) = f(z + d) — f(z) for f a
continuous function (see [Gr], for instance). Then, by induction, we define
DZ'Hf = Dy (fof) for k a nonnegative integer, so that

k
k
k o _1\k+s
Df(@) = (1) (5) s+ s (15)
For v > 0 and k = |v] the integer part of 7, we set
D5* f(x)
[, = Ifllg~ + sup  sup D; 57 | (19)
2€R™ heR™\ {0} |6

A (R™), the inhomogeneous Lipschitz space of order 7, is defined as the space
of continuous functions f such that ||f]] A, < oo. It is well known that f €
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A, (R™) is of class CF(R™), with k < 5. Moreover, for @ a multi-index with
laf <k,
10%flla, 0y < Cu) 1 f1l4, - (20)

Similarly, we define the homogeneous Lipschitz A, (R") with

v—le

Dk+1
s, = sup sup 12T
T z€R™ §eR™\{0} |6

3 Proofs of Theorem 1.1 and Theorem 1.2

Proof (Proof of Theorem 1.1) To simplify the notation, we will write H? in
place of HP(R™), BMO in place of BMO(R"), etc. The proof is inspired by the
one given in [BIJZ] for the product b x h when b is in BMO. Recall that we
assume that b € bmo. The function h € H! admits an atomic decomposition
with bounded atoms,

hi:z)\j%‘ » Zl/\ﬂSCthlw-
J J

When the sequence hy tends to h in H!, the product b x hy tends to b x h as
a distribution. So we can write

bxh=> X(bxaj),
J

where the limit is taken in the distribution sense. Since the a; are bounded
functions with compact support, the product b x a; is given by the ordinary
product. We want to write b x h := h() + h(?) | with (V) € L' and h(? e H2.
Let us write, for each term a;, which is assumed to be adapted to Bj,

b x a; = (b—ij)CLj —l-ij(lj.

By the BMO property as well as the fact that |a;| < |B;|™!, we have the
inequality

Syl / 1b— b5, | a1z < Cl[bllumo [12ll701-
j

Here [[b]| . is the sum of the two finite quantities that appear in the definition
of bmo given by (4). We say

R =Y "N(b - bg,)a;,
J

which is the sum of a normally convergent series in L!. Since convergence in
L' implies convergence in the distribution sense, it follows that k() is
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W =3 "\bp,a;,
J

which is well defined in the distribution sense. Moreover,

MR® < 37 |\, 1bs, | Ma
J

<> INlIb = bs, [Maj + [B] Y || Ma;.

J J

The first term is in L' since Ma; < |B;|~!. In order to conclude, we have to
prove that the second term is in L?. We first use the fact that | Ma,|; < C
for some uniform constant C', which is classical and may be found in [St] for
instance. Then we have to prove that, for ¢» € L', the product by is in L.
We claim that b belongs uniformly to the exponential class on each ball of
measure 1. Indeed, by the John-Nirenberg inequality which is valid for b, for
some constant C', which depends only on the dimension, and for each ball B

such that |B| =1,
|b(x) — bB|)
exp | —F— | do < 2. 22
fy = (i )

Moreover, since b € bmo, we have the inequality [bg| < ||b|lemo. To prove
that by is in L?, we consider each such ball separately. We use the following
lemma, which is an adaptation of lemmas given in [BIJZ].

Lemma 3.1 If the integral on B of exp |b| is bounded by 2, then, for some
constant C',

nwmﬂmsqéwm.

Proof By homogeneity it is sufficient to find some constant ¢ such that, for

[ [¥]dx = ¢, we have
by
————dr <1
/Blog(€+ lbyl) — —

If we cut the integral into two parts depending on the fact that |b] < 1 or
not, we conclude directly that the first part is bounded by ¢, since we have
a majorant by suppressing the denominator. For the second part, we can
suppress b in the denominator. Then, we use the duality between the Llog L
class, and the exponential class. It is sufficient to prove that the Luxemburg
norm of m in the class Llog L is bounded by 1/2 for ¢ small enough,
which is elementary.

We have an estimate for each cube j 4+ Q. This finishes the proof of
Theorem 1.1.
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Since bmo is the dual of k', it is natural to see what is valid for h € h!.
We can state the following.

Theorem 3.2 For h a function in h'(R™) and b a function in bmo(R"), the
product b X h can be given a meaning in the sense of distributions. Moreover,
we have the inclusion

bx he L' (R") + h?(R™). (23)

Proof Again, we start from the atomic decomposition of h. In view of (14), it
is sufficient to consider only those atoms a; that are adapted to balls B such
that |B| > 1. Remember that they do not satisfy the moment condition (16).
This one was only used to ensure that || Ma,|; < C for some independent
constant. We now have ||[MMq;||; < C since MMa;, which is bounded by
|Bj| 71, is supported in the ball of the same center as B; and radius twice the
radius of B;. Except for this point, the proof is identical.

Before leaving the case p = 1, let us add some remarks. Multipliers of the
space BMO have been characterized by Stegenga in [S] (see also [CL]) when
R™ is replaced by the torus. It is easy to extend this characterization to bmo.
Let us first define the space Imo as the space of locally integrable functions b
such that

1 1/|B])
sup (og ¢+ 1/1B) /|b bp |da:) <oo and sup < / |b|da:>
|BI<1 |B| 1B1>1 \|B]

Imo stands for logarithmic mean oscillation.

(24)

Proposition 3.3 Let ¢ be a locally integrable function. Then the following
properties are equivalent.

(i) The function ¢ is bounded and belongs to the space Imo.
(ii) For every b € bmo, the function b is in bmo.

Proof We give a direct proof, which is standard, for completeness. The proof
of (i)=-(ii) is straightforward. Indeed, let us first consider balls B such that
|B| < 1. Writing b = (b — bp) + bp, we conclude directly for the first term,
and have to prove that

lbp| x

1
E/B |6 — dnldz < Clbllomoll imo-

Let B’ be the ball of same center as B and radius 1. It is well known that the
fact that b is in BMO implies that

lbs —bp/| < Clog(e + 1/|BJ)[|bllB7o-

We conclude, using the fact that |bp/| < C||b|lpmo. The proof is even simpler
for balls B such that |B| > 1.
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Conversely, assume that we have (ii). Taking b = 1, we already know that
¢ is in bmo. Also, by the closed graph theorem, we know that there exists
some constant C such that, for every b € bmo, the function

||b¢||bmo < OHb”bmo-

We first claim that ¢ is bounded. By the Lebesgue differentiation theorem,
it is sufficient to prove that, for each ball B, the mean ¢p is bounded. But
éB = (¢,|B| " xB) = (bg,a), where a is some atom of h* and b is bounded by
1. Indeed, the characteristic function xyp may be written as the square of a
function of mean zero, taking values +1 on B. So ¢p is bounded. Now, since
¢ is bounded, the assumption implies that, for a ball B such that |B| <1,

1
b x |B|/B|¢¢de < b lome.

It is sufficient to find a function b with norm bounded independently of B and
such that |bg| > clog(e + 1/|B|). The function log(|z — z5|~1), with 2 the
center of B, has this property.

The previous proposition allows an interpretation in view of Theorem 1.1. The
duals of Hardy—Orlicz spaces have been studied by S. Janson [J], see also the
work of Viviani [V], where duality is deduced from their atomic decomposition.
In particular, the dual of the space h? is the space Imo. It follows that the
dual of the space L' + h? is the space L™ NImo. So if a duality argument was
possible, which is not the case since we are not dealing with Banach spaces,
we would conclude that multiplication by bmo maps h' into L' + h%. Recall
that we have a weaker statement.

Proof (Proof of Theorem 1.2) When p > > the proof is an easy adaptation

of the previous one. We start again from an atomic decomposition of A and
define K and h(® as before. To conclude for h(Y) e L' it is sufficient to
prove that, for all balls B, one has

[ 1o balds < 1B bl

B

If B has center xp and radius r, it follows at once from the inequality |b(z) —
b(xp)| < r7|blla, < ‘BW/”HbHAw and the choice v =n(1/p —1).

Next we conclude directly for A(?), using the fact that b is bounded, so
that Mh(®) < ||b]|oe >_; IAjlMa;. This last quantity is in L? since

[ < e Sl [ 1Male
J

and the Ma;’s are uniformly in LP.
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For smaller values of p, we start again from an atomic decomposition of
h, but choose the atoms a; to be (p, 00, s) for s to be chosen later, that is, to
satisfy the moment condition (16) up to order s. We then have to modify the
choice of K" and A in order to be able to treat the first term as above. We
use the following definition.

Definition 3.4 For f a locally square integrable function and B a ball in R™,
we define PEf as the orthogonal projection in L?(B) of f onto the space of
polynomials of degree < k.

The next lemma is classical. It is the easy part of the identification of Lip-
schitz spaces with spaces of Morrey—Campanato, see [C]. We give its proof for
completeness.

Lemma 3.5 Let v > 0 and k > ~. There exists a constant C' such that, for
f a function in A, (R™) and B a ball in R",

1 jol
|m/B|f(x)Péf(z)|dxgc||f||/lw B|7 . (25)

Proof In fact, we prove an L? inequality instead of an L', which is better.
In this case, it is sufficient to prove the same inequality with PEf replaced
by some polynomial P of degree < k. This allows us to conclude for v not
an integer. Indeed, take for P the Taylor polynomial at point 5 (assuming
that B has center zp and radius r) and order |7y], using the fact that it
makes sense by (20). Then, by Taylor’s formula, |f — P| is bounded on B by
CrY < C|B|"/™. For 7 an integer, we conclude for (25) by interpolation.

Let us come back to the proof of Theorem 1.2. We start again from an atomic
decomposition of f. We fix k > v and pose

h =3 "N;(b — Pf b)a;.

J

Using the previous lemma, we conclude as before that h(") is in L'. In order
to have h(?) := b x h — h1) in HP, it is sufficient that each term (ngb)aj be,
up to the multiplication by a uniform constant, a (p, 0o, s')-atom with s” > ~.
The moment condition is clearly satisfied if we have s > k + s’. We can, in
particular, choose k = s’ = || +1 and s = 2|v| + 2. It remains to prove that
ng is uniformly bounded. This follows from the following lemma.

Lemma 3.6 Let k be a positive integer. There exists a constant C' > 0 such
that for every ball B in R™,

1PE Al < C Il 3y (26)

for all functions f which are bounded on the ball B.
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Proof We remark first that, by invariance by translation, we can assume that
B is centered at 0. Next, by invariance by dilation, we can also assume that
|B| = 1. So we have to prove it for just one fixed ball. Now, since the projection
is done on a finite-dimensional space,

HPE.fHLoo(B) < Gk HPE'fHLQ(B) < Gk ||f||L2(B) < Ck ”fHLOO(B) :

This allows to conclude for the proof of the theorem.

As for the case p = 1, we can take h in the local Hardy space.

Theorem 3.7 For h a function in h?(R™) and b a function in A,(R™), the
product b X h can be given a meaning in the sense of distributions. Moreover,
we have the inclusion

bx h € L'(R™) + hP(R™). (27)

Proof The adaptation of the previous proof is done in the same way as we have
done for Theorem 3.2 compared to Theorem 1.1. We leave it to the reader.

We did not give estimates of the norms, but it follows from the proof of
Theorem 1.2 that we have the inequality

IRl + 12 [l4r < Cllhllaee X 1[B]]a, &)
So the bilinear operator

P A, (R?) x HP(R™) — LY(R™) + HP(R™)
(b,h) bxh

is continuous. It is easy to see that the term in L' is present in general: for
instance, take an example in which the product is positive. The same remarks
are valid for all three other cases.

Remark 1 The product of b € A,(R™) and h € HP(R™) is also well defined. It
belongs to some L!(R") +HE (R™) with a weight w conveniently chosen. Now
b is no longer bounded, but can increase as |z|? at infinity. We can take any
weight (1 + |z|)~%, with a > vp.

4 Generalization to spaces of homogeneous type

All proofs generalize easily to spaces of homogeneous type once one has been
able to define correctly the product b x h. We will not give the details of the
terminology and proofs when the generalization may be done without any
difficulty, but will essentially concentrate on the definition of the product.

Let us first recall some definitions. We assume that we are given a locally
compact Hausdorff space X, endowed with a quasi-metric d and a positive
regular measure p such that the doubling condition
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0<p (B(x,g,m)) <Cu (B(w,r)) < +00 (28)

holds, for all z in X and r > 0. Here, by a quasi-metric d, we mean a function
d: X x X — [0; 400 which satisfies

(i) d(x,y) = 0if and only if x = y;
(i) d(z,y) = d(y,x) for all z,y in X;
(iii) there exists a finite constant x > 1 such that

d(z,y) <k (d(z,2) + d(z,y)) (29)
for all x,y,z in X.

Given # € X and 7 > 0, we denote B, ,) = {y € X : d(z,y) <7} the ball
with center z and radius r.

Definition 4.1 We call the space of homogeneous type (X, d, 1) such a locally
compact space X, given together with the quasi-metric d and the nonnegative
Borel measure p on X that satisfies the doubling condition.

On such a space of homogeneous type we can define the BMO(X) and
bmo(X) spaces and have the John—Nirenberg inequality. Just replace Eu-
clidean balls by the balls on X, and the Lebesgue measure dz by the measure
dp. The Hardy space H'(X) can be defined by the atomic decomposition and
we have the duality H'-BMO. But we want also to define the product b x h
for b € bmo(X) and h € H!(X), while we can no longer speak of distribu-
tions. In view of Theorem 3.3, which generalizes easily in this context, we can
take C N L N [mo as a space of test functions, but we need to have density
theorems of such functions in the space of continuous compactly supported
functions to recover the pointwise product when it is integrable. We encounter
this difficulty a fortiori when dealing with Lipschitz spaces.

Macias and Segovia have overcome this kind of difficulty for being able to
develop the theory of HP spaces for p < 1 (see also [U]). We will assume that
the measure p does not charge points for simplification. They have proved
[MS1] that, without loss of generality, X may be assumed to be a normal
space of homogeneous type and of order o > 0 when, eventually, the quasi-
distance is replaced by an equivalent one. That is, the quasi-metric d and the
measure pu are assumed to satisfy the following properties.

There exist four positive constants A, As, K1, and K>, such that

Arr < p(Bgpy) < Aorif 0 <r < Kyp(X) (30)
B(I,T) =Xifr> Kl,u(X) (31)
ld(z,2) — d(y, 2)| < Kar'~*d(z, )", (32)

for every z, y, and z in X, whenever d(z,2) < r and d(y, z) < r.

In the Euclidean case, a normal quasi-distance is given by |z — y|™. The
assumption (32) is satisfied with a = 1/n.

Let us then define the Lipschitz spaces, as is natural, by the following.



70 A. Bonami and J. Feuto

Definition 4.2 Let~y > 0. The Lipschitz space Ay (X, d, 1) consists of bounded
continuous functions f on X for which, for some constant C and all x,y,

|f(z) = f(y)l < Cd(z,y). (33)

Note that there is a change of parameter in the Euclidean space; v has been
changed into v/n.

Remark that with these definitions Lipschitz spaces are contained in [mo.

We know that the space is not reduced to 0 when ~ is not larger than
« because of the fact that the distance itself satisfies this kind of condition.
Macias and Segovia have proved in [MS2] that one can build approximate
identities in order to approach continuous functions with compact support by
Lipschitz functions of order ~, for any v < «. Moreover, they define the space
of distributions (E®)" as the dual of the space E%, consisting of all functions
with bounded support, belonging to Ag for every 0 < 8 < a. From this point,
they can use distributions to define H? spaces when p > (1+a)~t. We recover
in the Euclidean case the condition p > n/(n + 1), which is the range where
atoms are assumed to satisfy only the moment condition of order zero, and
where the dual is a Lipschitz space defined by a condition implying only one
difference operator.

This notion of distribution is exactly what we need for the definition of
products. With the conditions above and in the corresponding range of p,
products may be defined in the distribution sense, and the four theorems are
valid.

Remark that, for X the boundary of a bounded smooth pseudo-convex
domain of finite type, Lipschitz spaces can be defined for all values of 7, and
HP spaces can be defined for p arbitrarily small. The moment conditions of
higher order rely on the use of vector fields related to the geometric structure
of the boundary. We refer to [McN] for the geometrical aspects, and to [BG]
for the detailed statements related to products of holomorphic functions in
HP and BMO or Lipschitz spaces.
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Summary. In this chapter we give the state of the art of harmonic analysis associ-
ated with mainly two orthogonal systems: Hermite polynomials and Hermite func-
tions. For the sake of understanding the global part of several operators appearing
within the context of Hermite polynomials we give in some details our contributions
on the subject.

Key words: Gaussian harmonic analysis, Hermite polynomials, Hermite
functions, orthogonal systems.

1 Introduction

Let us start by considering the classical d-dimensional heat semigroup,
T, = e'?. As it is well known, when applied to a good enough function,
it provides a solution to the heat-diffusion equation with initial data f, that
is, u(x,t) = Ty f(x) solves the problem

%:Au, t >0,

u(z,0) = f(x).

In this case, the semigroup is given by the convolution with a nice kernel,
the Gauss—Weierstrass kernel, namely

Ty =Wy f
with
Wi(z) 1 _ =2
xXr) = e
(47T)d/2
—d/2

and Wy(x) =t~/ W(tl%)
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Since such a convolution makes sense (and gives a smooth function), even
if f just belongs to LP(dx), where dz is the Lebesgue measure, an important
question is to determine whether and in what sense u(.,t) — f when ¢ — 0.
In particular, it is of great interest to know if such a limit occurs in the almost
everywhere sense. The classical approach to that problem involves the study
of LP-boundedness properties of the associated maximal operator

T f =sup|T, f|.
t>0

As is well known, such an operator is bounded on LP(dx) for 1 < p < oo and
of weak type for p = 1. This is a consequence of some easy-to-check properties
of the kernel: it is non-negative, radial, decreasing, and integrable. Then, by
a general result on approximations to the identity, [34], we have T*f < M f,
where M denotes the Hardy—Littlewood maximal function.

Let us isolate some features of the Laplace operator A or rather —A: it
is a second order elliptic differential operator, non-negative and self-adjoint
on C°(R?), the dense subspace of L?(dx) of C*-functions with compact
support, that is

A@de:/ b AV dx,
Rd Rd
for any &, ¥ € C°(R?).

Now, we pose a more general case of a second order differential operator
L, acting on functions defined on X, with X a subset of R¢, such that L
is non-negative and self-adjoint with respect to some absolutely continuous
measure du = p(x)dz, that is,

/L@Wd,u:/@LWd,u,
X b's
for ,¥ in C°(X).

In this context we may consider the diffusion semigroup generated by L,
T, = e~ 1, and ask ourselves the same questions as above, where now we hope
to solve the diffusion equation

9u — _Lu, fort >0, xeX
u(z,0) = f(x), r e X.

In particular, we may ask ourselves about the boundedness properties of
T; and T* on the spaces LP(X,du) in order to get the almost everywhere
convergence of the solution to some initial data f belonging to LP(X,du). At
this point it is worth mentioning that in many cases the main interest relies
on p = 1, since for p > 1 this result follows from a general semigroup theory
developed in Stein’s book [35].

As in the classical case, we may also consider the Poisson semigroup
{P,};>0, whose infinitesimal generator is given by L*/2. When applied to some
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appropriate function f, it should provide a solution to the Laplace-type equa-
tion:

2
24 = Lu, t>0,reX

u(z,0) = f(z), zeX.

Here again, the question on the almost everywhere convergence of the solution
to the initial data f € LP(X,du) arises. From the real variable identity

—t7 1 T2 e 3
eV = — te" e s ds, v >0,
2m Jo

we may expect the following subordination formula between P; and T;:

1 > 2
P f(z)= E/o te” =T, f(x)s~/ds,

leading to the inequality
P f(z) T f(z),

where P* denotes the maximal operator associated with the Poisson semi-
group.

Along this line, L-Riesz potentials, i.e., negative powers of the operator L,
could also be defined by

L7 f(z) = ﬁ /OOO Toft7=ldt, o> 0

1 e ,
in view of the identity s~7 = —/ et ldt, o > 0.
I'(o) Jo

We remark that this formula is not exactly right when the operator L has 0
as an eigenvalue: we might have to modify T; by subtracting a constant times
de identity, in order to avoid a singularity in the above integral. Nevertheless,
along this introduction we will keep the same notation for those potentials as
well.

Other natural and useful operators in classical harmonic analysis are Riesz
transforms and Littlewood—Paley—Stein g functions.

Before discussing their definition, we are going to assume further properties
on L. Unlike the Laplace operator, we are going to focus on operators L having
a discrete set of eigenfunctions {¢y}7° |, with eigenvalues, say Ax, and such
that they form a complete orthonormal set on L?(X,du). From our previous
assumptions we know that A\ > 0, and we list them as an increasing sequence
going to infinity. As examples of such situations, we can mention some of
the classical orthogonal expansions, like the ones with Hermite and Laguerre
polynomials, and Hermite and Laguerre functions, among others. Here we
illustrate how they fit in this setting.
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1. d-dimensional Hermite polynomials,
L=—-A+4+2x-V, du= ei|x|2dx, X =R%
2. d-dimensional Hermite functions,
Lg=—A+|z]? dy=dz, X =R

3. l-dimensional Laguerre polynomials, a > —1,

2

d v
=i (a+1—2)—, du=2%€""dz, X = (0,00).

£o¢ = )
dx

4. 1-dimensional Laguerre functions, o > —1,

2 2
La:_xdiﬁ_%+z_%7 dp = dz, X = (0,00).
Let us observe that while £ and £, have A = 0 as an eigenvalue, Ly and L,
have all positive eigenvalues.

Our intention is to deal, mainly, with the two first cases: Hermite polyno-
mials and functions. They are also referred as the Ornstein—Uhlenbeck differ-
ential operator and the harmonic oscillator, respectively.

Carlos Segovia became interested in these topics during one of his frequent
visits to the Universidad Auténoma de Madrid. There, several local mathe-
maticians were working in the field, like F. Soria with his student S. Pérez,
T. Menarguez, J. Garcia-Cuerva, J.L. Torrea together with other foreign re-
searchers like P. Sjogren and G.C. Mauceri, among others.

Segovia’s contributions to this field include works in both Hermite and
Laguerre contexts. In particular, several articles in the latter context were
done in collaboration with his lifetime friend R. Macias. However, as we said,
we will focus this survey on Hermite polynomials and functions.

Let us go back to our second order differential operator, non-negative and
self-adjoint with respect to du, with a discrete set of eigenvalues {A,}72
corresponding to eigenfunctions {¢y }72,; which form an orthonormal basis on
L?(X,du). In such a case, the semigroups e * and e~tVT are well defined on
L?(X,du), and also the subordination formula holds. In fact,

Tof =e ™ f =" e ™ (f, dr)dn

k=1

and -
Pf = VEf =3 eV F, 1) o
k=1
Plancherel’s formula implies that both semigroups are contractions on

L*(X,du). Moreover, if we assume that Y ;o e 2** < oo, replacing in the
first expression
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. én) = /X F@)dx Wi (v)dy,

we get that T; can be written as an integral operator, namely

T,f(x / W (t,2,y) f (4)(v)dy,

where W (t,z,y) = Z gy (2)dr(y). This is clear at least for functions
k=1
that are finite linear combinations of ¢; because of the assumption on the
summability of the sequence {e~2! r}.
Also, from the subordination formula, we may find a kernel for the Poisson
semigroup. In fact,

) Z/XP(tx,y)f(y)u(y)dy,

where

P(t,z,y) te _t2/2SW(s,x,y)s_3/2ds.

\/ 27 /
Analogously, L-Riesz potentials, L™, may be expressed as integral oper-
ators with kernels

1 o0
Ga’(x,y) = m/o W(tvxvy)tgildt'

As a conclusion we can say that, once we have a kernel for the diffusion
semigroup, through the previous formulae we can write kernels for the other
operators as well. This way of writing the operators clearly holds for finite
linear combinations of ¢y, but either in the Hermite or the Laguerre setting,
they are dense on LP(du), 1 < p < oo (in Laguerre’s case that is true when
the parameter « is non-negative).

Now, let us turn to the definitions of Riesz transforms and Littlewood—
Paley—Stein g functions.

In the classical case of L = —A, the Riesz transforms are defined for
j=1,...,das
Ryf = (-2
5:03 ’

and for f € LP(dx) they can be expressed as singular integral operators with
kernels resulting from taking derivatives inside the integral in ¢ defining the
kernel of (—A)~'/2, namely

1 0

- v _ )4 1/2
T2 J, &Cth(x y)t dt,

Kj(z —y) =

where, as above, W, is the Gauss—Weierstrass heat kernel. Let us notice that
there is a new ingredient in this definition: the appearance of the operators
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%. Now if we consider another operator L, the key question is whether
we should use the same derivatives to define Riesz transforms or whether
they should be replaced by appropriate first order differential operators, more
related to L.

A very useful formula involving —A and partial derivatives is

/ (—AQ) @)z = | Vo (@) Vib(z)de,
RA RA

with ¢,9 € C2°(R?). The above identity may be seen as a consequence of the
factorization
—A=-V.V,

each factor being the adjoint of the other with respect to the Lebesgue measure
dx.

Also, such a factorization is the clue for a quite important identity involv-
ing the Riesz transforms: they decompose the identity. That is, if R denotes
the vector whose components are the Riesz transforms R;, we have

—R being in this case the adjoint operator of R in the componentwise sense.
Coming back to our context, to define appropriate Riesz transforms, we
should be able to factor out our operator L as

L=D} Dy,

where Dy, is a first order differential operator and D7 denotes its adjoint with
respect to du.
In the Ornstein—Uhlenbeck case, we have such a factorization, namely

L=D; D

with Dy = V and D} = —V + 2z = —el?l v (e~I2*).
For the harmonic oscillator, as Thangavelu pointed out (see [40]), the
operator Ly admits the following decomposition:

1
L= (A" A4+ A- A7)

with A; = —%4—@ and A} = %4—3:1',2': 1,...,d.

Let us observe that, while in the classical context, both factors in the
decomposition of —A are basically the same, that is no longer true in the
above cases; they do not even commute. In this way we are in the presence

of two possible Riesz transforms: (Dz);£~/? and (D%); L'/ for the first

case and AiL;U % and AjL/;U ? for the second one. Since these L-derivatives
do not commute with L=1/2, one of the Riesz transforms is not the adjoint
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operator of the other; therefore, the study of one of them cannot be reduced
to the study of the other.

As a generalization of the Riesz transforms of first order defined above,
we have the higher order Riesz transforms: for m a natural number, we define
the mth Riesz transform to be

Rj17j2~,'~ajmf(aj) = ajlajz T 6ij_%f (‘T> (1)

with 0; being either (Dy); or (D7),

Let us notice that once we determine the right derivatives, say Dy, we
have the candidates for the Riesz transforms that we expect to be singular
integrals with kernels

1
r(1/2)

(e, y) = / (Do), W (t, . y)t~2dt

and also the candidates associated with (D] );.
As for the Littewood—Paley g functions of order one they are defined as

i) = ([ 12 nsra)

and

0 1/2
gu, f(2) = (/0 \a(zi Ptf(m)|2tdt>

with P, the classical Poisson integral.

Therefore, we may define g functions related to an operator L replacing
8%1_ by the appropriate derivatives. Again, since the Poisson semigroup can
be expressed in terms of a kernel based on the knowledge of the heat kernel
W (t,x,y), the Littlewood-Paley—Stein g functions in the L-context can also
be written in terms of kernels (with values on a Banach space) depending on
the diffusion semigroup’s kernel.

At this point we would like to remark that all the operators introduced
here also have a spectral representation. Our intention in this introduction
has been to center the material in the expected integral representations, and
to propose a way to find the corresponding kernels in terms of W (¢, x,y). The
question of whether the integral versions coincide with the spectral definitions
remains an issue to be treated in each particular case.

Therefore, the central question that is left to answer is: can we have a
friendly expression for the heat kernel W (¢, z,y) in order to prove the needed
properties? As we said before, the kernel for the diffusion semigroup is given
by

o0
W(t7 €, y) = Z e_w\kqsk ($)¢k(y)

k=1
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In the Hermite context (by considering both polynomials and functions),
thanks to Mehler’s formula [20], the series on the right-hand side can be
summed up to give

_lem?ty—a)?
WL‘(t,ZL’,y) = (ﬂ—(]— - ei4t)7d/2€|w‘26 1*511‘“ (2)
and
Wi, (t, 2, y) = (r(1 — r?) "2 (i lotvlP 350 le=u} oot (3)

Similar summation formulas [3] can be used to obtain handy expressions
in the Laguerre context. For instance, in the case of Laguerre functions, for
d =1, one is led to

T1/2 —s{t= @ 2(rx 1/2
Wi, (b ,y) = e HE G, <(1E/)r>

with 7 = et and I,,(s) = (—i)*J,(is), J, being the Bessel function, [36].

Such expressions are hence the starting point to study the whole list of
operators we have described.

The chapter is organized as follows. Section 2 will be devoted to Hermite
polynomials, while in Section 3 we shall review some results concerning with
the harmonic oscillator operator. In each context we shall describe what is
known about the following operators: the maximal heat-diffusion semigroup,
the Riesz transforms, and the Littlewood—Paley—Stein quadratic functions.

Many authors have contributed to shed light on many of the problems
related to the boundedness of the above operators in the setting of the semi-
groups associated with Hermite expansions. In the following sections we will
discuss in more details the state of the art on each setting (Hermite polyno-
mials and functions), describing Carlos Segovia’s works on this subject as well
as contributions from several other mathematicians.

2 Hermite polynomials

Let us recall that the Hermite polynomials are defined on R as

2 d" 2
T —x .
el L > 1

Ho(w) =1, Hu(x) = (~1)"

and the multidimensional Hermite polynomials are defined by taking products
of one-dimensional Hermite polynomials. Indeed, if @ = (a1, o, ..., aq), then

we define
Hy(z) = Hyy(21) ... Hoy(24g).

They are orthogonal with respect to the Gaussian measure
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dy(z) = el dy |

When properly normalized, they form an orthonormal basis of L?(dv).
As we already mentioned, they are eigenfunctions of the operator £ and,
in fact, we have
LH, =2|a| H,.

Although the finite linear combinations of Hermite polynomials are dense
on LP(dy) for 1 < p < oo, partial sums do not converge for functions on
LP(dry) unless p = 2, see [31].

Along this section the notation || ||, stands for the LP-norm taken with
respect to the Gaussian measure.

2.1 The Ornstein—Uhlenbeck maximal operator

By making the change of parameters r = e~ 2! in (22) we get that the maximal
operator corresponding to the Hermite polynomial diffusion semigroup is

elzl?

W*f(x) = S =2

/ o fw)dy(y)| . (4)
Rd

Since (e~*);~¢ is a symmetric diffusion semigroup in the sense of Stein [35], it
is possible to apply the general Littlewood—Paley theory and prove its bound-
edness on LP(dy) for 1 < p < co with a constant uniform on dimension.

On the other hand, the L>°(d~v) boundedness is immediate, and if the weak
type (1,1) with respect to the Gaussian measure were also true, it would be
possible to use interpolation theory to get another proof of the LP(dry) result.

Indeed, the weak type (1,1) of this maximal operator holds true and has
a long history that started with two independent papers due to Calderén [4]
and Muckenhoupt [24] in 1969. They proved the result for dimension d = 1.
Both proofs consist of bounding W* by the non-centered Hardy-Littlewood
maximal functions with respect to the Gaussian measure. Due to the fact of
being in one dimension, a geometric covering lemma of Young can be used
in order to get the weak type (1,1) inequality for such maximal functions
(see [14]). In fact, this result holds for any Hardy—Littlewood maximal function
associated with an absolutely continuous measure, see [8].

In higher dimensions the same estimate can be obtained, but the non-
centered Hardy—Littlewood maximal function with respect to the Gaussian
measure is no longer weak type (1,1) [33]. Therefore, further technical work
is necessary for this case.

The weak type (1,1) for d > 1 was finally proved by Sjogren in 1983 in an
impressive technical paper [32]. The method of the proof consists in splitting
the integral defining W* into a local and a global part, that had its background
in a paper due to Muckenhoupt [25].

In this context, local means the hyperbolic Gaussian ball centered at x:
B, ={y:|z—y|l < %\wl} Since the Gaussian density e~1¥/° is equivalent
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at each point of a Gaussian ball, then in (4), when the integral is restricted
to the local part, e~ 1¥” cancels out with e|w|2, and with a little work, it is
not hard to see that this part can be controlled by the maximal function
associated with the standard heat semigroup restricted to the local zone. But,
any operator with a positive kernel which is weak type with respect to the
Lebesgue measure turns out to be weak type with respect to the Gaussian
measure once restricted to the local zone, see [28]. This takes care of the local
part of the operator.

In the global region, Sjogren [32] proved that the following greater integral
operator:

@ = [ Kew i)t

|| |,y u
:/| c “pm 1F )] dv(y)

[z[+1

is weak type (1,1) with respect to the Gaussian measure with a method of
his own that later was known as the forbidden regions technique. Roughly, he
bounds the measure of the set

A={zeR: Kf(x)>\}

by a constant times the measure of a subset E of A in such a way that

/EK(x,y) dy(x) < C.

Actually, this is the hardest job. From here the proof follows easily by using
the fact that £ C A and using Chebyshev’s inequality. In fact, we have

Y(A) < Cy(E
§—/Kf ) dy(a

X/E/Rd K(x,y) |f(y)| dy(y) dy(z)

= Q/Rd/ K(x,y) dy(z) |f(y)| dv(y)

<—/ y)| dy(y)

Since Sjogren’s proof was ad hoc, highly technical, and difficult to general-
ize to other operators in the Gaussian context, there were many attempts to
give simpler and more understandable proofs. Pérez, in her doctoral disserta-
tion [26] (see also [22], [29], [28]), got an explicit bound for the kernel

| /\
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1 _lry—=|?
1—r

SUp ——————=5¢€
0<7‘El (m(1 —r2))d/2
in the global region.

In order to get that bound she computes the derivative of the kernel and
gets approximately the point where the maximum is attained. The computa-
tion is not easy. It takes a lot of effort, but the interesting part of it is that
such a kernel bounds the global part of several other operators, as we shall see
later. Calling the latter kernel K*(z,y), she proves that the operator defined
by

* 2 *
€ f(a) = ot [ K (2.)|f )l (0) (5)

e}
|y—I\ZW

is of weak type (1,1).

Here we give a rewritten version of the kernel introduced by Pérez [26],
[29]. We will sketch a proof of the weak type (1,1) for the operator defined in
(5), simpler than the original one due to Pérez and Soria [26], [29]. It makes
use of a clever technique first introduced by Garcia-Cuerva, Mauceri, Meda,
Sjogren and Torrea in [12], where they prove the weak type (1,1) inequality
for the holomorphic extension of the operator (4). Let us remark that the
kernel they consider is strictly smaller than K™ defined below. In particular,
it does not provide a bound for the second order Riesz transforms as K* does,
see [7].

The kernel K*(z,y), upon a multiplicative constant, is defined over

ly — x| > 14-6[1\ as
e~lel? for x-
y <0

|z|e=Clellz—yl for z-y>0

and x| > |y|

K*(z,y) = d e (6)
|z]¢ | 1A —=< = | for z-y>0
(Iyl? =z +o(z,y)|2]?) 2

and |z] < [y| < 2[x|
(1+ |x|)e"3‘2(’ﬁ’y)‘g”‘2 for z-y>0

and |y| > 2|x|

where a(z,y) represents the sine of the angle between x and y.

As it is shown in [29], the kernels e~ *I" when z -y < 0 and |z|de—clzllz—v|
when -y > 0 and |z| > |y| define strong type (1,1) operators.

From the above remarks, to get the weak type (1,1) inequality for the
operator (5), it suffices to prove that the operators
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_ cla|*a?(z,y)
e TwiZ—lzZta(z,y)|=]?

Sof (x) = [z|elel” /

— | f(y)d
Ro (ly[2 = |z[2 + ez, y)|z[2) T (y)dv(y)

and

S1f(z) = |alel®!” / e @l () dn (y)

R
map L!(dy) into LY*°(dv). Here
Ry={y¢ B(x, ) such that z-y > 0 and |y| € [|z|, 2|z},

—_

+ |z
C

such that z-y > 0 and > 2|x|}.
1lez|) y > ly| > 2|z}

Ri={y¢ B(x,

Without loss of generality, we may assume f > 0. For A > 0 let E; be
the level set {x € RY : S;f(x) > A}, for i = 0, 1. We shall prove that
v(E;) < §||fl1. Let 7o and r; be the smallest positive roots of the equations

rdes||flli =X and e[| f|l; = A

Therefore, E; N {z € R? : |z| < r;} = 0. On the other hand, since we are
working on a space of finite measure, it suffices to take A > K||f||1, and by
choosing K large enough, we may assume that both ry and r; are larger than
one. Hence, v{x € R : |z| > 2r;} < C?";lfze*‘”i2 < SN flh.
Thus, we only need to estimate v{z € E; : r; < |z| < 2r;}.

Let B! = {2’ € S%1: 3p € [ry, 2r;] with pz’ € E;} and for 2’ € E! let p;(2')
be the smallest such p. Then S;f(p;(z')x’) = X by the continuity of S; f(x).
This implies for i = 0 and 2’ € EJ,

T I
o TWP—rZTat ]

C ep%<w'>rg/ 1A = | fWdv(y) > A, (7)
lwl2ro (ly2 =3 + ala’,y)rd) =

and for i =1, 2’/ € EY,
C i@y, /I @@ D () > A (8)
y|>r1

Clearly, since rg and r are greater than one, we have

2r;
HreE:r <|z|<2r} < da(m’)/ e p?ldp
E} pi(x’)

<C e_p?(w/)rfﬂda(x').
B,

Combining this estimate for i = 0 with (7), we get
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C
v{x € Eg:ro < |z| <219} < X/ rgd_Qdo(x’)(lo +11y), (9)
By
with
- créaz(m/,y)
e lZ—rg+al’y)rg F)dr(y)
Iy = / — J\y)ary
{yi=ro. ot wyrzey ([y|2 — rg + ola’, y)rd) =

and

[%::/‘ F@)dy ().
{a(z’,y)ra<c}

Similarly, for i = 1 with (8), we obtain

C
Yz e B :rm <|z|<2rm} < X/ rfflda(x/)(ll +1I), (10)
E]
with
n- | et p(y)dy (y)
{ly|>r1, a(z’,y)ri>c}
and

I = / f(y)dy(y).
{a(a y)r <c}

One can immediately verify that
d— d—
1"3 2 f{a(z',y)rggc} do(z') < C and r{ ! f{a(z,’y)hgc} do(z") < C,

which give, after changing the order of integration in (9) and (10), the desired
estimate for the terms involving 11y and 117, respectively.
Now let us prove that for |y| > g

_ erga?@y)
e |vZ—rd+al’v)rd

do(z") < C (11)

ng—z/

d
(o wyrgze} ([ — g + (2, y)rg) =
and for |y| >

TEH/ o=@ @ 4o () < O (12)
{a(z’',y)r1>c}

For any fixed y, we choose coordinates on S¢~! in such a way that the north
pole is on the direction of y. Then the left-hand side of (11) can be written as

crd sin? 0 e d— .
2d—2 ety sin?=% ¢ sin 0 dO
|y|?—r&+sin6r,
U e 0 o . — NI T P
{sinorg>c} (ly|2 = rd +sinf r3)= Y|~ —rg +smo ry

The boundedness of this integral when res2tricted to the angles 6 such that
sin @ > 1/2 follows easily by using |t|¢'e~“" < C. For the remaining integral,
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we introduce the factor cos@ in the integral, make the change of variables
«a = sin#, and obtain

4 2
___cmgo” a3 ada
ol e e (13)
{ar2>c} (Jyl2 = 12 + ar2) = |yl> =75 + arg
which, by this other change of variables,
raa?
U=1"5_2 2
ly[? = rg + arg
with
du— 32|y|2 —2r2 + ard ada i ada
WP rar WP—rrad - PR ar
L, d=3
turns out to be bounded by e ““uz du<C.

To prove (12), a similar arg(t)lment as the one above may be applied. In order
to take care of the integral restricted to the angles 6 for which sinf > 1/2,
we use again |t|“l_1e_6t2 < C. For the remaining integral, the same argument
applies in order to make the change of variables o = sinf, and therefore, in

this case we obtain
2 2 o0 2
T’li_lf e~ 0872 da < C’/ e~ ud2du.
{ari>c} 0

Having proved (11) and (12), by changing the order of integration in (9)
and (10) we get also the desired estimate for the terms involving Iy and I,
respectively, and at the same time we end the sketch of the proof.

Even though there were different proofs of the weak type (1,1) for the
Ornstein—Uhlenbeck maximal operator, the question of majorizing it by an
appropriate maximal function remained open. Very recently, Aimar, Forzani,
and Scotto [1] (see also [6]) were able to bound the diffusion maximal operator
by the maximal function defined by

1 |z —ry|
Maf (z) = sup / 4 [F ()l dv(y),
0<r<1y((1+8)B(Z, HH(1 — 1)) Jrs ( V31— 7’2)

(14)

where @ : RY — RY; & is non-increasing, S = Y -, ¢(5(v — 1)) v*? < o0,

and 6 = br2 = =y min{ﬁ, V1—r}

By taking & (t) = —i exp (—t?), they get that
W= f(x) < CMg f(x)

and prove the weak type (1, 1) of this new operator by using a covering lemma,
halfway between the Besicovitch and Wiener covering lemmas.
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2.2 Riesz transforms

Now let us turn to the study of the Riesz transforms. According to defi-
nition (1) in the Introduction, there are two ways of generating higher or-
der Riesz transforms. One way is by always using the same derivative (using
(Dr)i = 8 or (D}); = —5— + 2z;) and the other is by mixing both deriva-
tives. So far only the ﬁrst class of higher order Riesz transforms has been
studied; to our knowledge, nothing is known about the second class.

First we deal with Riesz transforms involving the derivative (Dp);.

Many authors have proved the strong boundedness of these Riesz trans-
forms on LP(dy) for 1 < p < 0.

As a pioneer work we can mention Muckenhoupt (1969) [25] for the first
order operator in d = 1. Meyer (1984) [23] and later Gundy (1986) [16] gave
probabilistic proofs valid for any order and any dimension, with a constant
independent of dimension and thus also true for the infinite-dimensional case.
From an analytic point of view, we have Pisier’s proof (1988) [30], using
Calderén’s method of rotation, valid for operators of odd order and with con-
stant independent of dimension. Another analytic proof was given by Urbina
(1990) in [41] where, following Muckenhoupt’s idea, he splits the kernel into its
local and global parts; for the first one he shows that it is a Calderén-Zygmund
kernel, while in the global region he bounds the operator by a composite of
one-dimensional maximal functions. In this way he gives a proof valid for any
order and any dimension. By using the Littlewood—Paley—Stein g functions,
Gutiérrez (1994) in [17] also proved the LP(dvy) boundedness of the first order
operators for 1 < p < oo, with constant independent of dimension, which was
later extended to Riesz transforms of any order by Gutiérrez, Segovia, and
Torrea (1996) in [18]. We will give more details of that proof in Section 2.3.
Finally, this result for higher order Riesz transforms with constant indepen-
dent of dimension was also proved by Forzani, Scotto, and Urbina (2001) [11]
based on the boundedness of the Riesz transforms of order one. They showed
that these higher order operators are related to the composite of first order
Riesz transforms through a multiplier of Meyer type.

Surprisingly, the higher order Riesz transforms defined through the deriva-
tive (Dy); need not be weak type (1, 1) for all orders. Indeed, they are if and
only if their order is at most two. The weak type (1,1) for the Riesz of order
one and d = 1 is due to Muckenhoupt (1969) [25] and to Fabes, Gutiérrez,
and Scotto (1994) [5] for d > 1. The weak type (1,1) for order two in dimen-
sion one was proved by Forzani and Scotto (1998) [9], and a proof in higher
dimensions appeared in Pérez’s doctoral dissertation [26] (see also [29]). For
order greater than two, a counter-example in one dimension is given in [9]
and in [13] for higher dimensions due to Garcia-Cuerva, Mauceri, Sjogren,
and Torrea (1999).

To prove the positive results regarding the weak type (1, 1), the operators
are again split into a local part, and a global one. On the local part, these oper-
ators are written as a singular integral with a Calderén—Zygmund kernel plus
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an operator of strong type (1, 1). It also turns out that for Calderén—Zygmund
operators, if they are of weak type (1,1) with respect to the Lebesgue mea-
sure, they can be proved to be weak type (1,1) with respect to the Gaussian
measure, once restricted to the local zone. This fact was proven by Mucken-
houpt in [25] in dimension one and extended to higher dimensions by Fabes,
Gutiérrez, and Scotto in [5]. As for the global region, concerning the Riesz
transforms of order one, Fabes, Gutiérrez, and Scotto divided it into five sub-
regions, following Sjogren’s forbidden region technique. They obtain slightly
bigger bounds, but they are still good enough to get the weak type (1,1).

Instead, Pérez and Soria bounded the global region of the kernels for Riesz
transforms up to order two by the positive operator whose kernel is K*(x,y)
defined in (6). Then, they showed that this last operator is weak type (1, 1)
with respect to the Gaussian measure with a technique different from the one
given in Section 2.1.

On the other hand, Riesz transforms defined through the derivative (D7),
are bounded on LP(dy), 1 < p < oo, and weak type (1,1) independently
of their order, as was proved by Aimar, Forzani, and Scotto (2007) [1]. The
boundedness of the local part follows the pattern we have just described. For
the global part, they bounded the kernels of the Riesz transforms of any order
by the maximal function defined in (14) with &(¢) = e~". As we mentioned,
this maximal function turns out to be weak type (1,1) with respect to the
Gaussian measure. Let us point out that it is also possible to bound the kernels
of these new Riesz transforms by K* as defined in (6), and the weak type (1,1)
would follow from there as well.

2.3 The Littlewood—Paley—Stein functions

These functions are a very useful tool in classical harmonic analysis. A well-
known application consists of getting the boundedness on LP(dx), 1 < p < oo,
for the Riesz transforms with constant independent of dimension. Within
the context of Gaussian harmonic analysis, Gutiérrez in [17] and Gutiérrez,
Segovia, and Torrea in [18], using appropriate Littlewood—Paley—Stein g func-
tions, obtained free-dimensional L?(d+) estimates for the first and higher order
Riesz transforms, respectively.

The method is interesting for various reasons. As far as we know, it is the
only analytic proof where the differential equation involved is used, and also
it lets them get a constant uniform on dimension.

Now we sketch the proof for the first order Riesz transforms following the
technique used in [17] and [18]. Let Plf = e~ !VE+2[ f be a modification of
the Poisson semigroup P;f = e~tVE f. For the case here, it is necessary to
consider two g functions

1/2

o) = ([ eerns@pd) (15)
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where V = (%,Vx) and

© 9 dr\?
a9 = ([ lgri@Pt) (16)
0
The relation between these operators comes from the fact that

OP.f(x)  OPMRif)(x)
61‘1‘ N ot

. (17)

Using (17) on (15) and (16), the authors get the inequality

d

D (ni(Rif)(2))* < (9(f)(@)),

i=1

and therefore
(g1(Rif)(2))? < (9(f)(x))%.

From these inequalities, the result follows if one is able to prove that for
1 < p < o0, there is a constant C)p, independent of d, such that for every
f e LP(dy)

lg(Hllp < Cpll £l (18)

and
£l < Cpllgr(f)lp- (19)

Now in order to prove (18), by using the differential equation that P; satisfies,
it is possible to write VP, as

VP, f(z)|? = C|P,f|*~P) L(P, f)P, (20)

where £ = g—; — L. The first factor, when 1 < p < 2, is majorized by means
of the maximal operator P*, which is known to be bounded on L%(dvy) for
1 < g < 0. As for the second factor, by using the differential equation again,
it is proved that

/ / t L(Pf)P didry < C|\f,. (21)
REJO

Then, as a consequence of (20), (21), and Holder’s inequality, the LP(d)
boundedness of g for 1 < p < 2 follows.
Next, the result is extended for 4 < p < 0o, using the key estimate

/ ()2 (@) 8(x) dv(w)SCp( f(2)? 6(z) dr(x)

Rd Rd
/ P*f(x) (f)(2) 9(6)(x) dvm) ,
Rd

and what is known for 1 < p < 2.
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Using interpolation the inequality (18) also holds for the remaining values
of p.

With the same method, the boundedness of g; on LP(dv) is also obtained.
This latter result is then used to prove (19). It is not hard to check the
following identity:

g (NI = 1713,

and by polarization we have for f,h € L?(dv)

//Rdt—Plf —P!h dvydt = /fhdy (22)

Then, inequality (19) follows essentially by taking f in LP(dy) N L*(dv), a
dense subspace of LP(dvy), calculating out || f||, through duality, using the
identity (22), Schwarz’s inequality on ¢, Holder’s inequality on x, and the
boundedness of g, on LP' (d~).

All these results are then extended to the Riesz transforms of any order
by using the operators P} = e *V£+2k! and their corresponding gy, functions.
In the proof, Gutiérrez, Segovia, and Torrea use a clever extension of the
Littlewood—Paley—Stein theory of g functions to the vector-valued setting and
the strong type inequalities for the Riesz transforms of order one.

Later on, Pérez in [27] and Forzani, Scotto, and Urbina in [10] proved that
g functions involving the space derivatives behave exactly the same as the
corresponding Riesz transforms, when acting on L'(dy). They are of weak
type (1, 1) if and only if the order is at most two. Meanwhile, the higher order
g functions with respect to time derivatives are all weak type (1,1). To our
knowledge, nothing is known when D7 is used instead of D.

3 Hermite functions

The study of the operators related to Hermite functions turns out to be much
simpler than that of those related to Hermite polynomial expansions. On the
one hand the operator L, has all its eigenvalues strictly positive and, on the
other hand, the measure is just the Lebesgue measure.

In the sequel, for a multi-index «, we shall denote by h, the normalized
Hermite function defined by h,(z) = He (x)e*|$|2/ 2 where H,, is the normal-
ized Hermite polynomial on L?(dvy). These functions satisfy

tha = (2‘0&| + d) ha

As we mentioned in the Introduction, finite linear combinations of Hermite
functions are dense on LP(dx), 1 < p < oo, even if we consider weighted
Lebesgue spaces with weights in the A,-class of Muckenhoupt, as is shown in
[37]. Such a result is a consequence of some precise bounds for the Hermite
functions given by Askey and Wainger, [2], that allow us to show that LP-
norms of Hermite functions grow polynomially with the order of the functions.
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Also, such estimates are the key in proving that for each operator given in the
Introduction, the spectral definition coincides with its integral version. Many
of the details are worked out in the neat exposition of Stempak and Torrea
[37].

It is worth mentioning here that Hermite functions partial sums of a func-
tion in LP(dz) rarely converge. In fact, when d = 1 it only happens for
% < p <4, [2], and in higher dimensions only for p = 2, [40].

Along this section the notation || ||, stands for the LP-norm taken with
respect to the Lebesgue measure.

3.1 The maximal operator for the heat-diffusion semigroup

It can be easily seen that T* f = sup,~ |e 'L f| is bounded pointwise by the
Hardy—Littlewood maximal function.

In fact, if in the expression of the kernel given in (3) we perform the
change of parameter ¢ = t(s) = 1 log 11‘2, 0 < s <1, already used in [37], we

-2 1
are led to

1—s2

4s

d/s
Wi, (t,x,y) = ( ) e—ﬁ\w—ylz—i|w+y|27 t=1t(s).

From here we clearly have
Wi, (tv$7 y) < (1 - 82>d/2WS(CL‘ - y)’ t= t(8)7

where Wy (2 — y) is the classical heat kernel. This inequality shows that T} is
a contraction semigroup, and moreover for the maximal operator we have

T f(x) < M f(z),

where M denotes the Hardy—Littlewood maximal function. As a consequence,
L? boundedness for p > 1 and weak type (1,1) are obtained for any weight
belonging to the corresponding Muckenhoupt class.

3.2 Riesz transforms

As we already mentioned, Riesz transforms for Hermite functions were first
introduced by Thangavelu [40]. Following his notation we write

R =AFL7'? j=1,....4d,

+_ 9 )
where Aj = 9a; + ;.

The action of these Riesz transforms over h, is given by

1/2 1/2
20 _ 200, + 2
Rth,=—"2— hae., Rihy=|—-—2—= hate,

! <2Ia +d) v <2Oé|+d) o
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where e; denotes the multi-index with all zeros except for a one in the jth
coordinate. Clearly, this action can be extended to L?(dx), producing bounded
operators.

One of the classical approaches in dealing with the Riesz transforms is
through the notion of conjugate Poisson integrals. In the Hermite functions
context, that notion was introduced by Thangavelu setting

uF(z,t) = PR f(z), j=1,....d

as the conjugates of u(z,t) = P, f(x).

To extend Riesz transforms to LP(dz), Thangavelu shows that for such
functions f, lim;_ .o+ uji(x,t) exists and it generates bounded operators on
LP(dx), 1 < p < oo, and of weak type for p = 1. This kind of approach was
also used in [15] for d = 1.

On the other hand, Stempak and Torrea [37] show that the corresponding
kernels as given in the Introduction, i.e.,

[2 [ [ O
.i = — _— . _1/2
R (z,y) 7T/0 (&rj ix]) Wi, (t,x,y)t~/=dt,

are indeed singular integral kernels associated to the above Riesz transforms
in the sense of Calderén—Zygmund, namely

/ Rjif(x) g(x)dx = / 'Rji(x’ y)f(y)dy g(x)dx
Rd R R4

for any f,g € C>°(R?) with disjoint supports.

Moreover, they checked that such kernels and their partial derivatives have
the right size to be Calderén—Zygmund kernels.

In this way, as a consequence of the general Calderén—Zygmund theory,
they obtain the boundedness of Riesz transforms on LP(w), 1 < p < oo,
w € Ap-class of Muckenhoupt and weak type (1,1) for the weight in A;.

In the same paper, the authors also show that for functions in those
weighted spaces their conjugates are well defined (in fact they are
C*°-functions), and moreover

tli%l+ u;t (x,t) = Rjif(x) a.e.
for 1 < p < oo.

Recently, in [39] Stempak and Torrea have extended their results to higher
order Riesz transforms.

Let us remark that either with Thangavelu’s or Stempak and Torrea’s ap-
proach, the operator norm of Riesz transforms acting on LP(dx),
1 < p < o0, might depend on the dimension d.

In [19] Carlos Segovia et al., with the aid of an appropriate Littlewood—
Paley—Stein ¢ function theory, are able to prove boundedness on LP(dz),
1 < p < oo, with constants independent of dimension. Their method allows
them to extend such a result to higher order Riesz transforms as well.
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3.3 Littlewood—Paley—Stein g functions

Thangavelu in [40], Chapter 4, considered some g functions with respect to
the heat-diffusion semigroup in the context of Hermite functions. They are
defined as

2

01 ()() = ( I |athf(a:)|2tQk1dt)

otk

He proves boundedness on LP(dz),1 < p < oo, and weak type (1,1) even
with Ap,-weights. He used them in order to get a kind of Marcinkiewicz’s
multiplier theorem for Hermite function expansions.

As we pointed out in the previous section, in [19], the authors also con-
sidered g functions, although this time with respect to the Poisson semigroup
and involving not only derivatives with respect to t but also all the other
partial derivatives Aji, j = 1,...,d. Using a different approach, similar to
the one described for the polynomial case, they obtained LP-boundedness for
1 < p < oo. Their technique makes strong use of the fact that u(z,t) = P, f(x)
satisfies a Laplace-type equation, namely

2
% - Ldu =0.

In fact, they make this analysis for g functions associated to the more general
differential operator LY = Lg+b with b any integer. Such a degree of generality
is needed in order to get dimension-free estimates for the Riesz transforms on
LP(dx),1 < p < oco. By using Krivine’s result [21], they are able to extend
their boundedness results to higher order g functions, mixing any kind of
derivatives.

In a recent paper, Stempak and Torrea have obtained weighted inequalities
for the above g functions of any order. Boundedness on LP(w),1 < p < oo,
is proved for w in the A,-class together with weak type (1,1) for w in A;.
The authors achieve these results by taking advantage of the vector-valued
Calderén—Zygmund theory (see [38]).
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Summary. We present a survey about weights for one-sided operators, one of the
areas in which Carlos Segovia made significant contributions. The classical Dunford—
Schwartz ergodic theorem can be considered as the first result about weights for the
one-sided Hardy—Littlewood maximal operator. From this starting point, we study
weighted inequalities for one-sided operators: positive operators like the Hardy av-
eraging operator, the one-sided Hardy—Littlewood maximal operator, singular ap-
proximations of the identity, one-sided singular integrals. We end with applications
to ergodic theory and with some recent results in dimensions greater than 1.

Key words: Weight, one-sided operator, ergodic theorem.

1 Introduction

One of the many areas of harmonic analysis in which Carlos Segovia has made
significant contributions is the theory of weights for one-sided operators. As
far as we know, one cannot find in the literature a more or less complete ac-
count of the main results and applications of this theory. These pages are an
attempt to fill this gap and have been written to honor the memory of Carlos
Segovia, who died while we were in the process of writing them.

First of all, let us define our terms: By a weight w we mean a locally
integrable nonnegative function, and we say that an operator 7' acting on
measurable functions on an interval (a,b), —o0 < a < b < 0o, in R or Z, is
one sided if the value of T'f(x) only depends on the values of f in (a,z] or
[x,b); that is, T'f(z) = T(fX[zp))(z) for all x or T f(x) = T(fX(a,)(x) for
all z. One easy example is T'f (z) = [ f(t)dt for functions in (0,00). The
type of problems we will be interested in are the following: Given a one-sided
operator T, characterize if possible the pairs of weights (u,v) such that we
have
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(/ ITfI”u>1/q <o/ If”v>1/p 1)

or at least the weaker inequality

1/(1 C l/p
(/ u) <(/|f|pu) , A>0. (2)
{w5ITf(2)|>A} A

Inequalities (1) and (2) are called, respectively, weighted weak type and
weighted strong type (p, ¢) inequalities for T" with weights u and v. One-sided
operators appear in a natural way in harmonic analysis and ergodic theory.
Weighted inequalities for one-sided operators are connected to the following
classical theorem.

Theorem 1.1 (Dunford-Schwartz) Let (X,F,u) be a measure space and let
T ={T!: t € R,t > 0} be a strongly measurable semi-group of operators in
LYX, F,u) with [T <1 and ||T|o < 1. Let

1
M7 f(z) = sup 7
h>0

/hth(x)dt

0

Then there is an absolute constant C' such that for any A\ > 0 and all f € L' ()

plr € X Mrf(a) > 2) < § /X /1 dp.

We claim that this theorem gives information about weighted inequalities
for one-sided operators. Indeed, if we take X = R, with measure w(x)dz,
and T'f(x) = f(z +t), then the ergodic maximal function is the one-sided
Hardy—Littlewood maximal operator

M7 f(z) = sup -
h>0 h

z+h
! / £(t) dt

T are obviously contractions in L (w), and it is very easy to see that they
are contractions in L'(w) if and only if w is increasing. In other words, any
increasing function is a good weight for the one-sided Hardy—-Littlewood max-
imal operator.

This is in sharp contrast to the two-sided case. Let us recall that if one
considers the two-sided Hardy—Littlewood maximal operator

x+h
| o1
z—k
then (2) holds for T = M, u =v = w, p = ¢ = 1 if, and only if, w satisfies
the Muckenhoupt A; condition, that is, there exists C' such that

1
M f(z) = sup ——
A

)
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Muw(z) < Cw(z) ae.

It is easy to see that this condition implies that the weight is doubling; i.e.,
there exists C' such that for any interval I if we denote by 2I the interval
concentric with I but twice as long, then [,, w < C' [, w, which of course is
false for the increasing function w(x) = e*. Therefore, the good weights for
MT are a wider class than the good weights for M.

In the remaining seven sections we will present a survey of the main re-
sults about weights for one-sided operators. The first five sections deal with
positive operators. In §2 we present results for the Hardy averaging operator
Pf(x) = %foz f(y)dy; §3 is devoted to the characterization of the weights
for which (1) and (2) hold when T is M*; in §4 we study properties of these
weights and show that there are substitutes for the doubling condition and
for As, which are good enough to prove the p — e property and good lambda
inequalities. As in the two-sided case, these ideas allow us to study (one-sided)
fractional integrals relating them to the one-sided fractional maximal operator
M f(x) = suppsg == f;HL |f]- In §5 we consider nonstandard approxima-
tions of the identity, while §6 presents results for one-sided singular integrals,
divided in three parts: strongly singular integrals, Calderén—Zygmund oper-
ators, and other singular integrals. §7 presents some applications to ergodic
theory. We end with a section about the situation in dimensions greater than 1.

Throughout the chapter we shall use standard notation. In particular, if
1 < p < oo then p’ stands for its conjugate exponent.

2 Weighted Hardy inequalities

One of the simplest one-sided operators is the Hardy averaging operator P
defined for functions f on (0, 00) by

Pre) =5 [ 7

G. H. Hardy [24], in 1920, was the first author who proved weighted in-
equalities for P. Specifically, Hardy showed that if p > 1 and € < p — 1, then
the inequality

/OO Pf(z)Px*dx < K/OO f(z)Pztdx
0 0

holds for all positive functions f on (0, o0) with a constant K independent of f.
The above inequality is a strong type (p,p) inequality with power weights for
the operator P. This result was the origin of the theory of Hardy inequalities.
Starting at this point, it is natural to consider the problem of determining
the pairs of nonnegative measurable functions (u,v) for the operator P to
verify the weak or strong type (p,q) inequality with weights v and v. With
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regard to the weighted strong type inequality, the characterization in the case
1 <p<q< is due to J. Bradley [12], who improved previous results due
to G. Talenti [59], G. Tomaselli [60] and B. Muckenhoupt [42], whereas V.
Maz’ya [41] solved the problem in the case 1 < ¢ < p < co. The next theorem
collects Bradley’s and Maz’ya’s results:

Theorem 2.1 ([12, 41]) The operator P wverifies the strong type (p,q) in-
equality with weights u and v if and only if J < oo, where

< u(x) ¢ i 3 |
J:igg (/t 1 d:c> </0 v(z)t pdx) ifp<gq
and
S 00 g . / qL, ,
" /0 </t ug)dx) (/0 v(@) dx) v()! " dt if ¢ < p,

with + =1 -1,
T q p

The study of the weighted weak type inequalities for P was undertaken by
K. Andersen and B. Muckenhoupt [3] in 1982. They worked with the operators
P, defined by

Q=

x
Paf(e) =3 [ .
0
which are called modified Hardy operators. Their result reads as follows.

Theorem 2.2 ([3]) Let 1 < p < q < oo and let u and v be nonnegative
measurable functions.

(i) If a > 0, the weighted weak type inequality with weights u and v for P,
holds if and only if

1 1
0 q t , ry
B(a) = supt® (/ u) (/ vl_p> < 00.
>0 t 0

(i5)If o < 0, the weighted weak type inequality with weights u and v for P,
holds if and only if there exists s > 0 such that

1
= 7

) s é t , P
B(a, s) = sup (/ t_ u(x)dz) (/ v(x)t P dx) < 0.
t>0 \Jy o° 0

The weighted weak type inequalities for more general modified Hardy opera-
tors were studied by E. Ferreyra [20] and F. J. Martin-Reyes, P. Ortega, and
M. D. Sarrién [35]. They considered the operator

P, f(z) = g(x) / “F

where g is a fixed nonnegative measurable function, and proved the following
result.



Weights for One—Sided Operators 101

Theorem 2.3 (/20], [35]) Let 1 < p < ¢ < co. The operator P, verifies the
weighted weak type (p,q) inequality with weights w and v if and only if

1
t N
sup [ gX (¢,00) |l g,005w (/ vl_”) < o0.
t>0 0

Ferreyra applied some duality techniques based on a paper by E. Sawyer [48].
However, these techniques do not work for characterizing the weighted weak
type (1,1) inequality. This problem was solved in [35] as a particular case of
the results for modified Hardy operators in generalized Lorentz spaces AP (w).

The characterization of the weighted weak type inequality for P, in the
case 1 < ¢ < p is due to Martin-Reyes and Ortega [34]. They worked with
monotone g and proved the following result.

Theorem 2.4 (/34]) Let 1 < ¢ < p < oo, *

’or

_1

and assume that g is

a monotone function. The weighted weak type

_ 1

T q

(p, q) inequality with weights u
and v for Py holds if and only if the function @, d

efined on (0,00) by

d % T , i
@(x) =sup | inf g(y) / u </ vlp) ,
d>z |ye(z,d) z 0

belongs to the space L™ (u).

It is an open problem to find a reasonable characterization of the weighted
weak type (p, q) inequality for P, with general g in the case ¢ < p.

It is worth noting that all the results cited above can be stated and proved,
with obvious changes in the characterizing conditions, if the interval (0, 00) is
replaced by an interval (a,b) with —co < a < b < 00. In particular, the Hardy
averaging operators in an interval (a,b) are the operators

—a:/f and P f(x x—a/f

As we have just seen, the problem of the characterization of the weak and
strong type inequalities with weights for the one-dimensional modified Hardy
operators is almost completely solved. However, the situation is very different
for higher dimensions. The n-dimensional modiﬁed Hardy operator is defined

Pt f(x

for functions f on (0,00)™ = (0,00) X --- x (0,00) by
T,f(x) = gl / / A
where © = (z1,...,x,). This operator is one sided in R™ in the sense that

the value of T, f(x) only depends on the values of f over the points y such
that 0 < y; < a; for all i = 1,2,...,n. E. Sawyer [49] is perhaps the only
author who has obtained some results for 7,. He has worked in dimension
2 with g = 1 and has characterized the weighted weak and strong type (p, q)
inequalities for T} in the case 1 < p < ¢ < oo. His result is the following.
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Theorem 2.5 ([49]) Let 1 < p < q < oo and let u and v be nonnegative
measurable functions on (0,00)% = (0,00) x (0,00). Then,

(i) there exists C > 0 such that the inequality

(L ) ) ([ )

holds for all nonnegative measurable functions f on (0,00)% if and only if
the following three conditions hold:

s (L) ([ o) <= o

a
( JHIYE ( oI 0171/) u(th)dxldm)
sup — n < 00 (4)

1 2 —'\p

Y1,Y2>0 ( o fO pl-p )p

Q=

and

4
7

(5 15 (12 20) vt

sup : <o (3)
y1,y2>0 foo foo u q"
Y1 Jy2

(ii)there exists C' > 0 such that the inequality

% C 00 (o) %
/ SRS
{(z1,22)€(0,00)2: [Z1 [F2 f> )} A \Jo Jo

holds for all X > 0 and all nonnegative measurable functions f on (0, 00)>
if and only if (3) and (5) hold.

There are no general results either in higher dimensions or in the case
q<p.

The theory of weighted Hardy inequalities has been developed following
many directions. We have only presented the classical results of the theory
and some others that will be used in the next section. The interested reader
can find more complete expositions in the books [46], [31], and [30].

3 Weights for the one-sided Hardy—Littlewood maximal
operators

Two classical operators closely related to the Hardy averaging operators are
the one-sided Hardy-Littlewood maximal operators M T and M~ defined for
functions of one real variable by
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1 z+h 1 x
M* = d M~ = - .
fa)=swz [ 1 an fla)=swp [ 17

h>0 h

The relationship we have just referred to allows us to reduce the character-
ization of the weighted weak type inequalities for M and M~ to the ones
for the Hardy averaging operators. This approach appears in a paper by E.
Sawyer [51], although it is due to K. Andersen (see [51]). It is based on the
Riesz rising sun lemma which ensures that the connected components (a;, b;)
of the open set Oy = {x € R: M~ f(x) > A} verify

for all z € (a;,b;). Then, if v and v are nonnegative measurable functions, we

have
u = u = u
/{xeR:Mf(pr} Z/ /{we(a,,b Viz=ay Ja; /1>2}
_szvw ﬁmu

where the first inequality holds with a constant independent of f and A if

all the operators P f(z) = (p, p) uniformly with
J

respect to the weights u and v. In this way, Sawyer established the following

result.

Theorem 3.1 (/51]) Let p > 1. The following statements are equivalent.
(i) There exists C' > 0 such that the inequality

C
/ u < */ | fIPv
{2€R: M~ f(z)>A} AP Jr

holds for all f and all A > 0 .
(ii) The pair (u,v) verifies the condition A, , which means

M*u(z) < Cou(z) ae ifp=1

1
1 c b , p’

sup </ u) / P < oo ifp>1.

a<b<e C— @ b a

Observe that, in accordance with Theorems 2.2 and 2.3, the condition A
expresses the fact that the operators P, .f(z) = — ff f, x € (a,c), are all
of weak type (p,p) uniformly with respect to the weights u and v.

Sawyer also characterized the two-weight strong type inequality for M.

and

=
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Theorem 3.2 (/51]) Let p > 1 and let u and v be weights. The following
statements are equivalent.

(i) There exists C > 0 such that

~ Py < C P
/R(M fPu < /lelv
for all f € LP(v).

(i1) The pair (u,v) verifies the condition S, i. e., there exists C > 0 such that

/(M_(Ul_plX]))pU < C/’Ul_p/ < 00
I

I

for all bounded intervals I = (a,b) with [, u < cc.

Subsequently, Sawyer observed that for «w = v and p > 1 the conditions A
and S are equivalent. The argument follows the line of [25], but conveniently
adapted to the one-sided setting. This observation together with Theorems 3.1
and 3.2 gives immediately that if « = v and p > 1 then the weighted weak
type inequality for M ~, the weighted strong type inequality for M ~, and the
condition A are all equivalent.

Similar results can be obtained for the operator M changing conditions
A, by At which means

M~ u(z) < Cv(z) ae. ifp=1

and
1

1 b % c A 2
sup / u </ v1p> <ooifp>1.
a<b<c C— 0@ a b

Together with the characterizations of the weighted inequalities for M ™
and M ~, Sawyer obtained in [51] some properties of the weights belonging to
the classes A;f and A, . Specifically, he proved:

(i) If w € AT, then there exists § > 0 such that w!'* € AT
(ii) (Factorization of weights) If p > 1, w € A} if and only if there exist

wy € A} and w; € A7 such that w = wew] *.

(iii) fp>1and w € A;‘, then there exists € > 0 such that w € A;ZE.

These results are the one-sided versions of the well-known results about Muck-
enhoupt’s classes A,. However, Sawyer’s proof of property (iii) was not direct.
He obtained (iii) by combining (i) and (ii), which in turn depends on the char-
acterization of the one-weight strong type inequality for M.

New proofs of the characterizations of the weighted weak type inequality
and the one-weight strong type inequality for the one-sided maximal operators
were given in [32]. On one hand, in [32] a Whitney-type decomposition of the
connected components of the set Oy = {z : M+ f(x) > A} was used in order
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to characterize the weighted weak type inequality for M*. On the other hand,
some variants of the above-mentioned technique were applied to show that if
p>1and w e A; then w verifies a weak reverse Holder inequality. With
this tool, a direct proof of the property A; = A;QE was given in [32]. This
allows us to show immediately, by interpolation, that for p > 1 the one-weight
strong type inequality and the one-weight weak type inequality for the one-
sided maximal operators are equivalent. In the next section we shall check
some properties of the A; weights, and we shall go back to the weak reverse

Holder inequality.

4 Some remarks and properties of the one-sided weights

4.1 Basic weights

As we said above, a weight w € A; if and only if there exist weights u € Af
and v € A} such that w = uv*~P. The basic weights in A] are the increasing
functions. In fact, given a weight w € A and an interval I, there exists an
increasing function g; on I such that [, w < C [} gr and g;(z) < w(z) for a.e.
x € I, where the constant is independent of I [36]. We call them basic weights
because the weak type inequality

/ w < 9/ | flw
(e:M*fz)>2) A JR

for weights w € A follows immediately (using the functions g7) from the

weak type inequality
1
/ 9<5 / |flg
{z: M+ f(z)>\} R

for increasing weights ¢ [36].

4.2 The doubling condition and examples of A;JF weights

If w is a weight in the Muckenhoupt A, class, then it is a doubling weight,
that is, there exists C' > 0 such that

a+2h a+h
/ w<(C / w
a—2h a—h
for all @ € R and h > 0. However, one-sided weights do not satisfy this
property. For instance, w(z) = exp z is not a doubling weight, but it belongs

to A since it is increasing. The weights w € A;‘ satisfy a one-sided doubling
condition: there exists C' > 0 such that
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at+h a+h
/ w<C / w
a—h a
for all a € R and h > 0. Further, we notice that if w € A; and w is a doubling
weight, then w € A,.

We can give nontrivial examples of A; weights taking w = gu, where g
is increasing and v € A,. We notice that there are other A;r weights. For
instance, take the function w defined as w(z) = x'/? in (0,1] and w(z) =
w(x + 1) for all z. It is easy to see that w is in A but w/g is not a doubling
weight for any increasing function g and, therefore, w/g is not in A;. We leave
the details to the reader.

4.3 The reverse Holder inequality

The usual proof of the strong type (p,p) inequality for Muckenhoupt A,
weights uses the idea that w € A, implies that there exists € > 0 such that
w € Ap,_.. This property is a consequence of the fact that the Muckenhoupt
weights satisfy the reverse Holder inequality: if w € A, then there exist § > 0

and C' > 0 such that
1 ’ 1+6 c ’
<
b—a/aw - b—a/aw

for all intervals (a,b).

146

Let us consider the same problem for the one-sided Hardy-Littlewood
maximal operator M+ and Sawyer’s weights w € A;‘. If we look at the first
proofs [51, 36] of the strong type inequality

/ M ffrw < C / fPw, 1<p <o,

for weights w € A;r, we realize that they did not use the implication w € A;r =

w € A;fe. We notice that the weights in A; do not necessarily satisfy the
reverse Holder inequality. However, a substitute was found in [32]: if w € A}
then there exist positive constants C' and ¢ such that for all a and b

b b
[t < cr @ ®) [ w.
which implies
M~ (w0 X () (b) < C(M ™ (wx(ap)) (b)) F°.

This is what we have called the weak reverse Holder inequality (WRHI) since
(M~ (wX(a,0)) ()0 < M~ (w' x4 ))(b) by the Hélder inequality. This
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condition together with w € A} gives w € A;‘_E [32]. With this implica-
tion the proof of the strong type inequality of M+ can follow the same steps
as in the classical case.

We observe that this WRHI is not satisfactory in some sense because of
the maximal operator M~ involved in it. We point out that it was proved
in [32] (see also [37]) that the WRHI holds if and only if there exist positive
numbers ¢ and C' such that

1

c s b
( 1 / w1+5) S c / w,
c—a f, b—a/,

for all numbers a < b and ¢ = (a + b)/2, which seems to be a more natural
formulation.

Once we know that the weights in A;‘ satisfy WRHI the following questions
remain open: It is known that the reverse Holder inequality is equivalent to
the fact that the weight is in some A, class. Is this true for the WRHI and A;{
classes? Moreover, is there a concept of A weights, equivalent to the WRHI,
analogous to the concept of A,, weights? The answers to these questions are
affirmative.

Theorem 4.1 (/87]) Let w be a nonnegative measurable function. The fol-
lowing statements are equivalent.

(a) The weight w satisfies A;r for some p > 1.
(b) The weight w satz’sﬁes the WRHI for some § >0 and C > 0.
(c)w satisfies AL, i.e., there exist positive real numbers C and 6 such that

wdp
g co(mL
fwdu c—>b

for all numbers a < b < ¢ and all subsets E C (a,b).
Other proofs of this theorem can be found in [17] and [16].

4.4 Sharp functions and BMO

For a real locally integrable function f in the real line, the sharp maximal
function f* is defined at x by

1 /

T f’ dy

Ry

where the supremum is taken over all bounded intervals containing x, and ||
stands for the Lebesgue measure of the interval I. If f is such that f# € L™,
we say that f is a function of bounded mean oscillation and we write

fH(x) = sup =
zel
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BMO = {f € L},.: f* € L*}.

There is a close relation between BM O and A, weights. More precisely, for
fixed p > 1,
BMO = {alogw : w € A,,a > 0}.

In the one-sided setting [39], the one-sided sharp maximal function is defined

as

.
y B l z+h 71 z+2h
fiw) =swy | (f(y) T

where 2T = max(z,0). (f* is defined in the obvious way.) We say that a
function f is in BMO™T if fﬁ_ € L and we write

11t = 12 oo

Analogously, f is in BMO™ if fﬁ € L™ and

1= = 1 oo

It is clear that |||« + and ||-||. — are not norms and BMO = BMO*TNBMO™.

BMO™ functions satisfy a kind of John-Nirenberg inequality: If f €
BMOT then there exist positive constants K and « such that for every in-
terval I and all A > 0

1 —a
er*:(f(a:)——/ f)+>/\|§K|Iexp<—),
! 777 e D72 A = R
where |[I7| = |IT| = |I| and are contiguous to I to the left and right, respec-

tively. BMO™ is related to A weights in the same way that BMO and A,
are related, i.e.,

BMO™ ={alogw:w e Af,a >0} (p>1).

The maximal functions M and fi are also related, as the following theorem
shows.

Theorem 4.2 (/37]) Assume w € AL, f >0 and Mt f € LPo(w) for some
Po, 0 < pg < 0o. Then for every p, po < p < 00,

[rovspuse [ s

This result is very useful for studying the weights for the one-sided fractional
integral, as we show below.

Let 0 < a < 1. The one-sided fractional integral and the one-sided frac-
tional maximal operator are defined by
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[e'S) f(y) 1 z+h
17 f(x) :/w Wdy and N f(x) :ililghli_a . |f(y)| dy.

Notice that N < It. The weights for these operators have been studied
in [4] (see also [37] and [39]). In particular, the problem of characterizing the
weights w > 0 such that

(/ |I;wiq)3’ <o/ prwT');

with % = % —a,1<p<< and 0 < a <1 has been solved in [4] and [37] by
reducing it to the corresponding problem for NI, i.e.,

( / INifIqu> T<c ( / |f|"wp) "

In [4] the reduction is done by using an argument of Welland, while in [37]
it is proved using a distribution function weighted inequality for AT, weights
which yields as a corollary the inequality

(/ |I:quq)é <o/ INJfI"w"f- (©)

We want to point out here that the one-sided sharp function together with
Theorem 4.2 gives easily the same inequality (6). This is the approach in [39].
The key fact is in the following lemma.

Lemma 4.1 If0 < a <1 and f is a nonnegative measurable function, then
(I )} < CaN .

We sketch the proof. Let us fix h > 0 and z. Let fi = fx(s,z42n) and fo =
f — f1. Then

z+h z+2h +
o (LijTy)-— L .Lif(z)dz) dy
z+h z42h +
S%L+(Qfm0—%wﬁ.@ﬁ@m@ dy
z+h z4+2h +
+%L+(Hh@%%agf@ﬁ@mg dy.

The first term on the right-hand side is obviously bounded by

1 z+2h 1 x+2h z+2h P
EL @h@@éﬁé L @ﬁﬁaw@SQNﬂw)

The second term on the right-hand side is zero because the term inside the
brackets is nonpositive. These two estimates prove the lemma.

=
—

Now, it is clear that the lemma and Theorem 4.2 give inequality (6).
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4.5 The discrete version

Everything we have said about the one-sided weights admits a discrete version
for functions defined on Z. In particular, given a weight on Z, if f is a function
defined on Z and

m* f(5) _Supizv i+7)

neN 1

then m™ is bounded on I”(w), 1 < p < oo, if and only if w satisfies A;} on the
integers, i.e., there exists a constant C' such that

1 n 1/p 1 r l/p/
. 1—p' /2
(r—m—l—lzw(l)) (r—m—i—lzw (Z)> ¢

i=m =n

for all integers m < n < r. The natural weak type characterization holds for
p=1

5 Some approximations of the identity

Let ¢ be a nonnegative integrable function in R. For each R > 0 let ¢gr(z) =
+o(%). It is well known that for all f € LP(R), 1 < p < oo, the convolutions
[ * pr converge in LP(R) to ([ ¢)f as R goes to zero. The study of the a.e.
convergence of f % ¢ is harder, and we need to add certain assumptions on
p. If p is radially decreasing, then the maximal operator associated to ¢

My f(z) = sup |f * or()],

M, f(z) < ( / w) M),

where M is the Hardy-Littlewood maximal operator. Therefore, M, behaves
as M and f * pr converges a.e. for all f € LP(R), 1 < p < oo, as R goes to
zero. Similarly, if ¢ : R — R is integrable, decreasing in (0, 00) and ¢(x) = 0

in (—50,0), then
M, () < ( / @) M ().

Therefore, the weighted inequalities for M, follow from the corresponding
ones for M~. But, what can be said if ¢ is a general integrable function? An
interesting particular example is the Cesaro maximal operator defined by

R-
M f(x —supﬁ/ (x—i— y) dy, —1<a<0.

satisfies the inequality

R>0 R
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This operator appears in the study of the Cesaro continuity [28]. Observe that
M is the operator My for ¥(x) = (1 + x)*x(—1,0)(z) and MJ = M* when
a=0.If p>1/(1 4 a) then ¢ € L¥ (dz) and Hélder’s inequality gives that

M f < OM(|fP)]P.

It follows that M is of strong type (p,p) for p > 1/(14+a). For p=1/(1+«)
(which is strictly greater than 1 if @ < 0) we have that M} is of restricted
weak type (1/(1+ «),1/(1 + «)) [28], i.e., there exists C' > 0 such that

C
. + _
Hr e R: Ml xe(x) >} < N/ (1+a) |E]

for all measurable sets E. The proof follows from the inequality
Mixe < CIM* (xp)]',

which is obtained using Hoélder’s inequality for LP-9-spaces (it cannot be ob-
tained using Hélder’s inequality for Lebesgue spaces since v ¢ L~/ (dz)).

The good weights for M have been studied in [40]. Since M is a one-
sided operator, is not surprising that one-sided weights appear. The main
result in [40] says that M applies LP(w) into LP(w) if and only if w € A} ,,
1 < p < o0, i.e., there exists C' > 0 such that

(/abw(s) dS) (/bc w! ' (s)(c — 5) als)p_1 < C(c— )P+

for all numbers a < b < ¢. These classes are related to Sawyer’s classes in the
following way: If p > 1/(1 + «) then

A+

+ +
p(i4a) C Af C Al

P, Z

and we do not know whether AT
p(l+a)

inequalities are also characterized in [40]. For instance, M is of restricted
weak type (1/(1 4+ «),1/(1 + «)) with respect to the measure w(z) dz, i.e.,

e
w< —— w,
/{:cER:M:rXE(x)>)\} Al/(1+a) E

if and only if w € A].

= A} . Restricted weak type weighted

As we said above, M = My for ¢ (x) = (1 + 2)*x(_1,0)(z). Notice that
1 is a translation of a decreasing function in (0, 00) with support in (0, co).

More precisely, ¥ (z) = ¢(x + 1), where ¢(x) = 2%x(0,1) (7). If we take (z) =
¢(z — 1), then M is the operator
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N_ T— R —R— y

0= [, 0 ()
Just as M} is related to the Cesaro continuity [28], the operator M, ., is related
to the Cesaro convergence of singular integrals [7]. It is known that M, o s
of restricted weak type (1/(1 + «),1/(1 + «)), and of strong type (p,p) for
p > 1/(1 + «) and it is not of weak type (1/(1 + «),1/(1 + «)). Weighted
inequalities for M} have been studied in [8]. We have that M. and M, have

essentially the same behavior and they are particular cases of the maximal
operator

M, o f(x) = sup |f] * [The]r(2),

where h # 0, Tho(x) = @(x —h), and ¢ is a decreasing function in (0, co) with
support in (0, 00). It is then interesting to study the boundedness of M, , for
general ¢. We observe that the support of 7,¢ is not necessarily contained
n (0, 00); if so, then 73, ¢ is not necessarily bounded for a decreasing function

n (0,00). It follows that one cannot apply the classical theory to study the
boundedness of M;,, and, consequently, the a.e. convergence of f * [T,¢]r
(however, the convolutions f * [m,¢]r converge in LP(R), 1 < p < oo, since
Thi is integrable). Then the following question arises: Is the behavior of the
maximal operator M., , with respect to the Lebesgue measure analogous to
that of Moj and M7 More precisely, is it always true that for all ¢ there
exists pp > 1 such that M, , is of weak type (p,p) if and only if p > py and
M., is of restricted weak type (po,po)? It was seen in [10] that the answer
is negative. In fact, the following situations are possible for py > 1:

(i) M;,, is of weak type (p,p) if and only if p > py but M;,, is not of
restricted weak type (po,po)-

(ii) M, is of weak type (p,p) if and only if p > po but M, , is of restricted
weak type (p,p) if and only if p > py (the case of Ma_ and M]).

(ili) M, is of weak type (p,p) if and only if p > py but M, is not of
restricted weak type (p,p) if p < po.

Once we know that, it is interesting to study weak type inequalities and
restricted weak type inequalities for M, , in weighted LP-spaces. This was
done in [9] and [10], where the characterizations of these weighted inequalities
can be found.

6 One-sided singular integrals

The two-sided Hardy-Littlewood maximal operator plays a key role in the
study of singular integrals. It is natural to ask whether there exist singular
integrals which are controlled by the one-sided Hardy—Littlewood maximal
operator M*. As we will see below, Carlos Segovia found a natural candidate.
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6.1 One-sided strongly singular integrals

In the beginning of the 1990s C. Segovia (with J. Garcia-Cuerva, E. Harboure,
and J.L. Torrea) studied weighted inequalities for commutators of strongly
singular integrals [22]. A classical example of a kernel of this type of singular

exp(ilz|”

1
integral in dimension 1 is ). These singular integrals were studied by

many authors. The weak type (1, 1) was obtained by C. Fefferman [19] in 1970.
Fourteen years later, S. Chanillo in [14] generalized this result for weights in
the Muckenhoupt class A;. To obtain this result, Chanillo used, among other
things, a theorem of complex interpolation between weighted Hardy spaces
(for weights in the class A, of Muckenhoupt). This interpolation theorem
is also contained essentially in a more general result due to Stromberg and
Torchinsky [58]. In those years C. Segovia became interested in the theory
of one-sided weights. Segovia realized that, unlike the case of the general
Calderén-Zygmund kernels (you can think of the Hilbert kernel k(z) = 1),
we can truncate the strongly singular kernel and still have a kernel with the
suitable cancellation property. In this way a natural one-sided singular kernel
is
Ao —1

L) @), )
||
Then a natural question is the following: For the operator associated with
the kernel (7), is it possible to obtain the weak type (1,1) for a weight w €
AT ? The strong singularity of this kernel does not allow us to use standard
techniques to answer this question, and the unique antecedent associated with
the problem was Chanillo’s result. But in that moment there was no theory
of weighted Hardy spaces for weights in the class A;. This was the main
motivation for Segovia and L. de Rosa to develop a great part of the theory of
one-sided Hardy spaces in three successive papers [52], [563], [54]. Furthermore,
recently in [45] an interpolation result has been proved between one-sided
Hardy spaces, that generalizes the one obtained by Stromberg and Torchinsky.
Finally, C. Segovia and R. Testoni in [55] proved the weak type (1,1), with
respect to a weight w € AT, of the operator associated with the kernel (7),
in part, using the interpolation result that appears in [45]. They also proved
another interesting application of this result related to a theorem of multipliers
in one-sided Hardy spaces (see [56]). We notice that Segovia and Testoni [55]
have also studied the strong type (p,p), 1 < p < 0o, of the operator associated
with the kernel (7). In this case, the result can be obtained following Chanillo’s
proof replacing the sharp function f# by the one-sided version fi However,
in the case p = 1 they follow Chanillo’s argument as far as they can, but they
need a different technique which uses the weighted results for the one-sided
fractional integral. They point out that this new argument is simpler even for
weights in the Muckenhoupt classes.
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6.2 One-sided Calderon—Zygmund kernels

We say that a function k in L{ (R \ {0}) is a Calderén-Zygmund kernel if
the following properties are satisfied:

(a) there exists a finite constant B; such that

/ k(x) dx
e<|z|<N

and furthermore lim,_,q+ f5<|x‘<1 k(x) dzx exists,

(b) there exists a finite constant By such that

< B; foralleandall N, with0<e<N,

By
kl‘) §77
ko) < 2

(c) there exists a finite constant Bs such that

for all x #£ 0,

|k(x —y) — k(z)| < Bsly||z|™? for all x and y with |z| > 2|y| > 0.

Associated to k we consider the maximal operator

T f(x) = sup
e>0

/ N k(x —y)f(y)dy

and the singular integral

PV/ (z—y)f(y)dy = lim k(z —y)f(y)dy.

e—=0*t le—y|>e

It is a well known result (see [15] and [23]) that if w satisfies the Mucken-
houpt A, condition and 1 < p < oo, then

/_O;|Tf($)|pw(x) dx < /_Oo T f () |Pw(z) dae
< C’/ z)|Pw(x) de,

while if w € A; then

oo

W{ITS@)] > A < (T 1@ > ) < § [ @)t de,

— 00

where the constants C' are independent of f and A. If we consider the Hilbert
transform

Hiw) =pv. [ L9 g,
r—y
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i.e., the singular integral associated to the kernel k(x) = 1/, then condition
A, is necessary for the above inequalities to hold [26].

If there are singular integrals associated to Calderéon—Zygmund kernels
which are controlled by M, then the support of the kernels should be con-
tained in (—o00,0) and still keep the cancellation property (a). This means
that we cannot take k(z) = % X (—o0,0)- However, the class of general Calderén—
Zygmund kernels supported in a half-line is nontrivial. For instance,

1 sin(log |x|)
k(r)=— ————— - X(—
is a Calderén—Zygmund kernel. It turns out that A;{ weights are good weights
for the singular integral associated to a Calderon-Zygmund kernel with sup-
port in (—o0,0).

Theorem 6.1 ([1]) Let k be a Calderén—Zygmund kernel with support in

R™ = (—0,0).

(a)If w e A;r with 1 < p < oo, then there exists a constant C' depending only
on Bi, Bs, B3, p, and the constant in the condition A;, such that

| irr@reea<c [ @reds
for all f € LP(w),

(b) If w € A then there exists a constant C' depending only on By, B, Bs,
and the constant in the condition AT such that

oo

(T 5@ >3 < $ [ @) ds

—o0
for all f € LY(w) and all X > 0.

The proof uses distribution function inequalities and the theory of AT
weights [37]. Alternatively, it is possible to give a proof based on the one-
sided sharp maximal function. An analogous result holds for A, weights,
1 < p < o0, and singular integrals associated to Calderén—Zygmund kernels
with support in (0, c0).

Consider for any A > 0 the dilation of the kernel k given by
Ex(x) = Ak(Ax) .

It is clear that if £ is a Calderon-Zygmund kernel, then so is k) and with the
same constants By, By, and Bz as k. If T are the maximal singular integrals
associated to the dilations ky, then T3 are uniformly bounded from LP(w)
into LP(w) if w satisfies A+, 1 < p < oo, and from L'(w) into weak-L'(w)
if w satisfies A]. The next theorem is a kind of converse of this remark and
includes a two-sided version.
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Theorem 6.2 ([1]) Let k be a Calderon—Zygmund kernel. For each A > 0 let
T denote the maximal operator with kernel kyx and let 1 < p < oo. Let w be
a positive measurable function and assume that the operators T are uniformly
bounded from LP(w) into weak-LP(w).

(a) If there exists xo < 0 such that k(xo) # 0, then w € A}.
(b) If there exists x1 > 0 such that k(x1) # 0, then w € A, .
(c) If there exist xo < 0 < xy such that k(xo) # 0 # k(x1), then w € A,.

Theorems 6.1 and 6.2 also hold for the singular integral
Tf(x)= lim T.f(z) .
e—0t

The proofs for T" are similar to the corresponding ones for 7™ or follow easily
from the theorem for 7.

Since the Hilbert kernel k(z) = 1/x coincides with its dilations, we have
that statement (c) of Theorem 6.2 gives the necessary part of the theorem by
Hunt, Muckenhoupt, and Wheeden [26] which characterizes the good weights
for the Hilbert transform.

6.3 Further examples of one-sided singular kernels

Some singular integrals with kernel supported in (—oo,0) appear in the study
of the convergence of the ergodic averages associated to a measurable flow or
to a measure-preserving transformation [27], [5]. We are going to state the
problem in the real line which is enough to see how these kernels appear. The
ergodic results follow from the real line case [6].

If feLP(R),1<p< oo, and

2k
Dkf(x):Q—k ; flea+t)dt, keZ, (8)
then limg_, o Dy f(z) = f(x) and limg_o Dif(2) = 0 a.e. In order to give
some information about how the convergence occurs, we may consider the

series
o0

> (Drf(z) = Dy f(2)),
k=—o00
which obviously converges a.e. It is natural to ask about the convergence

properties of
o0

> w(Dif(@) = Dy f(x)), (9)

k=—o0

where vy, is a bounded sequence of real or complex numbers. In other words,
we wish to study the convergence of the partial sums



Weights for One—Sided Operators 117

No

Tnf(x) =Y on(Dif(x) = D1 f(x)), N =(Ny,No),

k=N1

as N; — —oo and Ny — oo. We observe that Ty is a convolution operator
since Ty f(x) = Ky * f(x), where

Na 1

Kn(z)= Y vk(pe(@) — gr-a(x), () = 27 X(~2+.0)(7)-
k=N,

In order to prove the a.e. convergence, we consider the maximal operator
T f(z) = sup Tn f()].

First of all we obtain uniform boundedness of the operators T . The kernels
Ky have support in (—o0, 0), but they are not Calderén-Zygmund kernels (in
the above sense). However, an easy computation shows that

sup | Ky ()] < C,
N

where E\N stands for the Fourier transform of the kernel. It follows that the
operators Tl are uniformly bounded in L?(dz), i.e.,

Sup ITN fllL2(dz) < CllfllL2(de)-

Another property, less evident, is the condition D,, 1 <r <oco: If 1 <r < oo
and 27! < 2 < 2¢, then

0 oi+1 1/r
S ol ( | 1=y —KN<—y>|’”dy> <o
j=i+1 !

Condition D, implies Hérmander’s condition:
/ (e —y) — Kn(-y)ldy < €.
{y:ly|>Clz|}
which together with the uniform boundedness of the Fourier transform gives
(see [23])
sup e s [Tw @) > A} < 5 [ 1
and

sup/|TNf|”§Cp/|f|p, 1<p<oo.
N

To study the uniform boundedness of Tl in weighted spaces, we use the
one-sided sharp maximal function. It follows from the uniform boundedness
of Ty and condition D, that for every s > 1 there exists C' such that
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(1Tn FI1E () < O (MF[f9)* ().

This inequality and the relation between M™ f and ff allow us to get the
uniform boundedness of Ty in weighted spaces.

Theorem 6.3 (/5/) Let 1 < p < oo and w € A There exists C such that

[mssrwsc [ipw.

Proof We sketch the proof of the theorem. Since w € A;‘, there exists s > 1

such that w € A;r/s [561]. Therefore,

/ Ty fPw < / M (Ty f)Pw < C / (Tw £ ).

Now, the last term is dominated by
¢ [arigpyriv
The proof is completed by using the fact that w € A;/S and the characteriza-

tion of the strong type inequality for M.

We notice that if we use the classical sharp maximal function, then we
obtain the last result only for weights in the Muckenhoupt classes which are
a subclass of A; (we recall that the increasing weights belong to the A;
classes).

In order to get the boundedness of the maximal operator, the key result
is the following inequality: If

Ty f(x) = sup [Ty, Ny f(2)],
[N1[,|N2| <M

then for every s € (1,00) there exists a constant C' such that
* s\1/s
Tirf @) < € [MA(T- s )@ + Q1) ()]

Combining this inequality and the uniform boundedness of the operators Ty
in weighted spaces, we easily obtain the following theorem.

Theorem 6.4 (/5]) If1 <p < oo andw € A}, then there exists C' such that

/ T fPw < © / flPw, f e LP(w),
R R

and T f converges a.e. and in LP(w) for all f € LP(w).
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The result about the convergence follows from the strong type inequality for
T* and the convergence for the functions in the Schwartz class.

If p = 1 we obtain the following.
Theorem 6.5 (/[5]) Let w € AT . Then

/ wggflflw for all X >0 and f € L' (w).
{z:T* f(z)>A} A R

Further, Ty f converges a.e. and in measure for all f € L*(w).

If we work in a vector-valued setting, we obtain results of boundedness
and convergence for more general operators. For instance, we can prove that
ifw e A;, 1 < p < oo, then the square function

oo 1/2
Sf(x) = ( > IDif(x) —Dklf(ml?)

k=—o0

applies LP(w) into LP(w). This result was previously obtained in [61].

The same problem can be studied for the Cesaro « averages, —1 < a < 0,
defined by

l+a [+ &
_ _ «
Dif(r) = g / (2 + 2% — ) F(8) dt. (10)
We have Dy f(z) = ¢ * f(x), where ¢(z) = sr¢(z/2F) and ¢(z) = (1 +
a)(1 4 2)%x(—1,0y(x). Now the operators Ty = T are convolution operators
with kernels K% supported in (—o0,0), where

N»

Kf(x) = > orlo() — pr-1(2)].

k=N

As before, the Fourier transforms of the kernels are uniformly bounded, that
is, there exists a constant C' depending only on a and ||vg||eo such that

sup | K5 (€)| < C,
N

for all £ € R. However, the kernels K§ satisfy condition D, only in the
range 1 < r < —1/a. These properties give the uniform boundedness of the
operators Ty = Ty in LP(dx), but the estimate

(T8 F1# (2) < C M f(x)

holds only for s > HL& (observe that HLQ is the conjugate exponent of —1/«).
Using the same ideas as in the case e = 0, we obtain the following theorems
for the maximal operators
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If =T, f =sup|Iyf|
N

Theorem 6.6 Let {vi} be a mulliplying sequence and —1 < o < 0. If
1/(1+a)<p<ooandw € A;(Ha), then there exists a constant C such that

1T fllLe(w) < C I llew)
for all functions f € LP(w).

We remark that the restriction H% < p follows from the fact that the

kernels satisfy D, only in the range 1 <r < —1/a.
Theorem 6.7 Let {vi} be a multiplying sequence and —1 < a < 0. If
wl/(+e) ¢ Ai" then there exists a constant C such that

C
w < X\|f||L1(w)7
{weR: T f(2)|>\}

for all X\ > 0 and all functions f € L' (w).

Using these theorems and proving the a.e. convergence in the Schwartz
class, we obtain that the operators T f converge a.e. in the suitable spaces.
We remark that these theorems have been obtained in [11] and they are new
even in the unweighted case (w = 1).

7 Some applications to ergodic theory

We started this paper showing how a classical ergodic theorem gave informa-
tion about one-sided weights. In this section we will see how the theory of
weights for one-sided operators has important applications to ergodic theory.

Let (X, X, 1) be a sigma-finite measure space and 7' : X — X a measure-
preserving transformation. A central problem in ergodic theory is the a.e.
convergence of the averages A, (T)f(x) = %_HZ?ZO f(Tz) for every f in
some LP(X). It is well known that the a.e. convergence for all f € LP(X)
follows if we have it for every f in a dense class and we control the maximal
operator

Mf(z) = sup [An(T) f(z)] .
n>0

One easy example is obtained by taking X = Z, with counting measure
and T'(n) = n + 1. In this case, the ergodic maximal function is the Hardy—
Littlewood maximal operator

b

1
mT f(j) = su
f() SUb

> FG+i)
1=0
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which is clearly a one-sided operator. A famous theorem of A. Calderén [13]
says that this is the only interesting example! Indeed, Calderén proved that
from the fact that m™ is a bounded operator in LP(Z), p > 1, and of weak
type (1, 1), it follows that the same holds for M in L?(X). A natural question
is: Can we get a theorem in the spirit of Calderén’s for maximal operators
associated to a wider class than measure-preserving transformations?

7.1 The strong type

Let us assume that 7', instead of being a point transformation, is a linear
operator acting on some LP(X). In this case, as before, we may define the
ergodic maximal function associated to T as

M(T) f(z) = sup |A.(T) f(z)] ,

n>0

where A, (T)f(x) = 35 Yoo T f(2). Is it possible to obtain the bounded-
ness of M from some result on the integers? The answer is yes. In order to
understand how to pass from Z to X, let us have a closer look at the proof of
Calderdn. It has four main ingredients.

(1) The operator M is the monotone limit of operators

My f(z) = sup [An(T)f(z)] .

N>n>0

(2) The operators My commute with 7.
(3) There are functions h;(z) such that

[ Muf@phi(e) dute) = [ T f7(0) )
b'e X

(namely h;(z) =1).
(4) A nice theorem in the integers.

Let us see how they are put to work.

Theorem 7.1 Let 1 < p < oco. Let T be an operator defined on LP(X). Let
S be an operator induced in some way by T and let us assume that there are
operators Sy such that Sf(z) is the monotone limit of the Sy f(x) and such
that:

(a) T7 commutes with Sy for every j and N,
(b) there exist functions h;(x) such that

| @ @dne) = [17@)Paa
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(c) there are operators Ry acting on £, such that
Sn(T7f)(w) < CRy [(j)

where f,(j) = T4 f(z).
(d) there exists C' such that for any N, L and a.e.

L+N

E:LRNQ )Phj(x C’E:Ig )Ph(x
Then there exists C' such that
[ 1st@P dua) < ¢ [ 177 dutw)
X X

Proof. Let f.(j) = T? f(x). Then

[ isns@P dutea) = 55 s / [T (S ) ()P ) ()

=LHZ/ [Sn (T F)(2) P () d()

IA

. Z [ 1R LGPy a) dio)

L+N

LH/Z% )i7h () dp(z)

cLtN+1 )
dp(
L+1‘/U|u

| /\

Letting L and then N go to infinity we are done.

Examples of operators satisfying (b) are the Lamperti operators, which
include the class of positive, with positive inverse, linear operators in LP(X)
[29]. The following theorem is an example of the power of the transference
method.

Theorem 7.2 ([38]) Let 1 < p < oo. Let T : LP(X) — LP(X) be a positive,
with positive inverse, linear operator. Then

/X Mf(@) dy < C /X F@)P dy

if, and only if, there exists C' such that

sup /X Anf (@) du < C /X @) dp
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Since the only if part is trivial, we only need to check that the conditions of
Theorem 7.1 are satisfied. The existence of the h; was a known fact [29]. The
hardest part is to show that the functions h;(z) satisfy condition A} on the
integers with a constant independent of x. This is done using a modification
of the Rubio de Francia algorithm [47]. The last hypothesis of 7.1 is now
a consequence of the theory of weights for the one-sided Hardy-Littlewood
maximal operator. In a similar way one can prove LP-boundedness of many
operators associated to mean bounded linear transformations.

7.2 The weak type

Let us analyze the problem of transferring weak type inequalities. Let Of\v be
the set of x such that Sy f(z) > A. The first step is as before.

w(0F) = [ xoy duta) LHE/TXOM ) dpu().

If we want to use the weak type of the operator Ry in the integers, we need
to relate 77 Xo¥ with the characteristic function of the set of 7 such that
Ry f.(j5) > A. We would need, for example, TjXOiV = X{a:RnT9 f(z)>2}- This
is not to be expected unless T" maps characteristic functions into characteristic
functions, which is a big restriction on the method (it would imply that our
operator T is induced by a point transformation). Let us have a look at what
happens when T is a Lamperti operator and S is the ergodic maximal operator
Mf(x) associated to T. It is known [29] that T is of the form T f(x) =
g(2)U f(x), where U is an isomorphism of the sigma-algebra. For simplicity,
we will assume that U is just a point transformation. Iterating 7" we have
T7 f(x) = gj(z) f(U’z). It is easy to see that g;+;(z) = gi(x)g(U'x).

Let O = {z : My f(z) > A}. Then T/ (xox )(z) = gj(2)xoy (U7x). This
means that Tj(Xof;’)(ﬂﬁ) = 0 unless U’ (z) € OY, in which case it takes the
value g; (). In other words, 77 (Xoiv) = i X{x:Mn f(Uiz)>2}, Which is the same
as

i X{z: My f(UIz)g; (x)>g; () A} -
If we keep in mind that T° f(U’x)g;(x) = T f(x), we get that
T (X0 ) (@) = 95 (@)X jim s, 1,500 () 5

where

ij-i—z

It is natural then to assume that there exist functions v;(z) so that for
any f and 7,

+ .
m = su
N /() O<nI<)N n+1

T7 X oy () = (€)X {2: Ry T3 f(2)> 20y (2)) (T)-
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We can then write

L+1

1
L—|—1 Z/ T7 Xoy hj(x Xﬁ Z vj(z)h;(x) .

1
{0<j<L:RN fz(3)>Av;(x)}
If the operator Ry satisfies the mixed weak type inequality

L+N

C .
> vi(@)hi(z) < + > g(hs(a)
{0<J<L:RNg(5)>Av;(x)} j=0
then
L+N
N oL+ N+1)
W) < O | > TIf@lhste) dute) = ST L[ if1duco).

Letting first L, and then N, go to infinity and keeping in mind that the
argument works also for p > 1, we have proved the following.

Theorem 7.3 Let 1 < p < co. Let T be an operator defined on LP(X). Let
S be an operator induced in some way by T and let us assume that there are
operators Sy such that Sf(x) is the monotone limit of the Sy f(x) and such
that:

(a)T? commutes with Sy for every j and N.
(b) There exist functions h;(x) such that

[ i s@ph@ana) = [ 1f@pdu

(c) There are operators Ry acting on {, such that
Sn(T7f)(x) < CRy f2(j),

where f.(5) = T7 f(x).

(d) If OY is the set of points where Snf(x) > A, then there exist functions
vj(x) such that T? (xon )(x) = v (2)X {a: RN T (2)>Av; (2)} (T)-

(e) The operator Ry satisfies the mized weak type inequality.

C L+N
> vi(@)h;(z) < -5 > gG)h(=).
{0<i<L:Rng(4)>Xv;(z)} J=0

Then the operator S is of weak type (p,p).

It is clear that with the obvious changes one can get similar results for the
continuous case.
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7.3 Back to Dunford—Schwartz

The ergodic theorem of Dunford—Schwartz says that if 7" is a linear operator
which is a contraction in L' and in L*, then the corresponding maximal
operator is of weak type (1,1). We have seen that if we have a theorem about
weights in LP(Z), then Theorem 7.1 implies that for positive operators with
positive inverse, in order to obtain an ergodic theorem in L? one does not need
a contraction. A mean-bounded operator is enough. We will now see that in
the case of Dunford-Schwartz operators, we could relax the conditions on the
operator T assuming only mean boundedness in L' and L™ if some weighted
mixed weak type inequality holds.

Theorem 7.4 Let T be a linear positive operator with positive inverse. As-
sume that T is mean bounded in L™. Then the functions j — g;(x) satisfy
AT with a constant independent of x.

Proof. Taking f =1 we get

go(x) + g1 (z) + - + gn(w)

<C=Cgo(z) .
Now if i € Z,

gi@) bt i) _ gi@)ooU') £ ko) _

which is A7 .
Theorem 7.5 Let T be as above. Assume that T is mean bounded in L',

and let h(j,x) = T*77(1). Then the functions j — h(j, =) satisfy A} with a
constant independent of x.

Proof. From the definition of h(j, z) we get that

| @ D@t dnw) = [ ria)duta)
From the mean bounded condition we have
(14+T* 1+ (T*)*1+ -+ (T")"1) < nC .
Using now that (7%)~! is positive, we get
(T*) 71+ (T*) 7+ (7)1 + - (7)) < Cn(TF) 'L,
which may be rewritten as
h(i,z) +h(i—1,2) +--- + h(i — n,z) < Cnh(i,x),

and this is nothing but A
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If we had a mixed type inequality of the form

Z ungi

{Gm*f(G)>v()} j=—o0

for all f € I*(u), under the assumptions u € A} and v € A, we would
obtain that for Lamperti operators the conclusion of the Dunford-Schwartz
theorem holds assuming mean boundedness in L> and in L'. The inequality
holds assuming v and v are in A; (see [50] in the continuous setting). It
follows from this result that if 7" is a Lamperti operator such that the two-
sided averages are mean bounded in L' and L>, then the maximal operator
is of weak type (1, 1). Unfortunately, we do not know how to prove the mixed
inequality in the one-sided case.

8 The one-sided Hardy—-Littlewood maximal operator
in dimensions greater than 1

A possible and natural definition of the one-sided Hardy—Littlewood maximal
operator in R”, n > 1, is

1
M@ =sw [l
h>0 Q(z,h)
where = (z1,...,z,) and Q(z, h) = [x1,21 +h) X -+ X [, z, + h). Revers-

ing the orientations of each coordinate, we realize that we have 2" one-sided
maximal operators. By symmetry, it suffices to work only with M T defined as
above. Once we have fixed the operator, we try to characterize the weighted
weak type inequality

/ we g [ 1 (1)
(eRn M f@)sA) AP

by means of a one-sided Muckenhoupt-type condition. The problem is much
harder than in dimension 1, and there has not been much progress on this
problem for n > 1 except for the dyadic case. As far as we know, the general
problem has not been completely solved. An early discussion can be found
in [33], and the characterization of the weak type for a one-sided dyadic max-
imal operator in R™ appears in [44]. The characterization in the case n = 2
has recently been obtained in [21]. We dedicate this section to these results
and to showing some of the difficulties that one needs to overcome in order
to tackle this problem.

In some sense, the increasing functions play in the one-sided theory the
role of the constant functions in the two-sided theory. So, before starting with
the general weight theory for M ™ it seems that we would have to know what
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the behavior of M is for weights which are increasing on each variable. This
is not an easy question, and it is not widely known that the increasing weights
are good weights for the weighted weak type (1,1) inequality of M in R" to
hold. We state it as a theorem.

Theorem 8.1 Ifw is a nonnegative function on R™ which is increasing (non-
decreasing) on each variable separately, then there exists C > 0 such that

/ w < g |flw
{m:M*+f(z)>A} Rn

for all A > 0 and all measurable functions f.

This theorem is a direct consequence of the multiparameter Dunford—Schwartz
ergodic maximal theorem [18], dated in the 1950s. Observe that if w is a non-
negative function which is increasing on each variable separately, then the
semigroup of operators T f(z) = f(z +1),t € R, t = (t1,...,tn), t; > 0,
is a contraction in L'(w) and in L>(w). These are the key assumptions in
the Dunford—Schwartz ergodic theorem. Therefore, we can apply it and the
theorem follows. We point out that we do not have any geometric proof of
Theorem 8.1.

Recently [21], the problem has been solved only in the case n = 2. In
that paper, the weights w such that the operator M+ in R? satisfies (11) are
characterized by the natural one-sided Muckenhoupt condition. To state the
theorem, we need to introduce some notation. If Q = [a1 —h,a1] X -+ X [a, —
h,ay,) is a cube with sides parallel to the axis we set QT = [ay,a; +h] X -+ x
[@n, an, + h]. Now, we define the one-sided Muckenhoupt conditions in R™.

Definition 1 Let w be a nonnegative measurable functions on R™. Let 1 <
p < oo and let p’ be its conjugate exponent, that is, p+p’ = 1. It is said that w
satisfies AL (R™), or w € Af (R"), if there exists a positive constant C' such
that for all cubes @

1 1/17 1 1_p/ 1/17/
(@/ﬂ (m o0 ) =

It is said that w satisfies AT (R™) if there exists a positive constant C such
that for all h > 0
1

o w < Cw(x) for almost every x = (x1,...,x,).

[e1—h,za] XX [zn —h,zn]

It is easy to see that if w belongs to the classic Muckenhoupt class A, (R™)
and ¢ is a nonnegative function on R™ which is increasing on each variable
separately, then gw € A (R"). In particular, g € AT (R™).

Now we are ready to state the main theorem in [21].
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Theorem 8.2 Let w be a nonnegative measurable function on R2. Let
1 < p < 0. Then, the weighted weak type inequality (11) holds if and only if
w e A} (R?).

The proof is geometric and it is based on a covering lemma. The search of
this lemma has been inspired by the covering arguments in [44]. It is not clear
if this lemma can be extended to higher dimensions. Therefore, the result is
restricted to n = 2.

Which other strategies can we use to solve the problem? In the one-
dimensional case the characterizations of the weighted weak type inequali-
ties for M+ have been proved using different approaches. The first proof [51]
uses the characterization for the Hardy averaging operator and the rising sun
lemma,; the proofs in [33] use the rising sun lemma and Whitney-type decom-
position of an interval; other proofs are based on the fact that the one-sided
conditions imply that the one-sided Hardy—Littlewood maximal operator is
essentially controlled by the one-sided Hardy—Littlewood maximal operator
M : with respect to a certain Borel measure.

We have not succeeded in extending these ideas to R™, n > 1. On one
hand, we notice that the characterizations for Hardy operators are not well
known in dimensions greater than 1; as far as we know, we only have the
result in [49], which is restricted to dimension 2. On the other hand, there
is not a rising sun lemma in R™ suitable to work only with cubes, and the
Whitney-type decomposition used in R does not seem to work in R™.

Finally, if we try to use the last approach we need to know the behavior
of the maximal operator M :‘ defined as

1

M J ) = sup / s
. n>0 p([z1, 21 +h) X - X [Tn, T+ h)) Jiay ey th) xe X [z th)
where x = (x1,...,2,) and p is a Borel measure finite on compact sets (the

quotient is understood as 0 if p([x1,21 4+ h1) X -+ X [Tpn, @y + hy)) = 0). We
point out that the characterizations of the weighted inequalities for M ; in
dimension 1 were obtained in [2].

We know that the usual maximal operator associated to u

1

M, f(x) = sup —/ | fldp
. zeEQ :U'(Q) Q

is not always of weak type (1,1) with respect to the measure u (see [57]) (the

supremum is taken over all the cubes such that x € Q). However, the centered

maximal operator

1
M¢ = 3 — d
W (2) m:cer?‘élelz of @ n(Q) /Q Fles
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is always of weak type (1,1) (now the supremum is taken over all the cubes
such that z is the center of Q). We know also [57] that if p satisfies the
doubling condition

1(2Q) < Cu(Q) for all cubes @,

where 2@) is the cube with the same center as @ and |2Q)| = 4|Q)|, then M,
is of weak type (1,1) with respect to the measure p. Our operator MI has a
behavior similar to M, (see [33]) at least for n = 2: If there exists a constant
C > 0 such that

w@Q) < Cu(@") (12)
for all squares @), then M;r is of weak type (1, 1) with respect to the measure u
(notice that if w € A} (R™) then the measure du = w(x) dx satisfies (12)). The
following example shows that M J‘ is not always of weak type (1,1): Consider
points z; = (z,yx), & > 1, such that y, = é and xp 1 0. Let 29 = (0,0)
and consider p = Z;O:O 0k, where 0 is the Dirac measure concentrated at
the point z;. Let B be a ball with center the origin and radius & (e small). If
f = xp then

lef(zk)z , forall k>1.

N | =

Therefore, u({M: f> %}) = oo and, consequently, we do not have a weak
type (1,1) inequality.

Unfortunately, we do not know how to control M* by M} when p =
w(z)dr and w € Af(R™). Therefore, we have not been able to obtain weighted
inequalities for M using the maximal operator M} .
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Summary. The idea behind the lectures in this chapter is to present, in a relatively
simple setting, that of solutions to porous media in one space dimension, several of
the main ideas and the main techniques that are at the center of the regularity theory
for nonlinear evolution equations and phase transitions. These include exploiting the
invariances of the equation to obtain infinitesimal relations and geometric control of
the solutions, the role of particular solutions to guide us in our theory and provide
us with barriers and asymptotic profiles, the idea of viscosity solutions to a free
boundary problem to deduce the geometric properties of the free boundary, and the
methods of blowing up solutions and classifying the global profiles to obtain the
differentiability properties of a free boundary.

Key words: Porous media equation, free boundary problem, uniform gradi-
ent bound, regularity for free boundary.

To the memory of Carlos Segovia, a mentor and a friend.

1 Introduction

The traditional way of modelling phenomena in continuum mechanics is
through the description of conservation laws (of mass, energy, etc.) and con-
stitutive relations among the different unknowns, due to the properties of the
media or material at hand.

Conservation laws are often introduced as additive set functions, and it
is a consequence of the fact that their validity in a very small set implies
by superposition their validity in the large, that conservation laws end up as
infinitesimal relations on one hand while their being originally set functions
implies in turn their divergence structure. The model we are going to consider
is described in terms of the gas density p(z,t), the velocity field v(x,t), and a
pressure p(z,t). The first relation that we will discuss is the conservation of
mass: it says that, as time evolves, the amount of mass of the flowing gas in a
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domain G changes proportionally to the mass of the gas flowing through the
boundary of G.

Let us consider some given volume G, then the mass (amount) of the gas
occupying G at time ¢ is

/Gp(m,t)dx.

Through the elementary area dS on the boundary of GG, the amount of the
gas that crosses it per unit of time is p(v - n)dS, where n is the outward unit
normal of 0G. v - n is positive if the gas flows out of G and negative when it
flows into G. The total mass of the gas crossing through 0G per unit of time

/aG p(v-n)dS.

1S

On the other hand, the rate of change of the gas in volume G per unit of

time is equal to
0
— t)dx.

Therefore, we may write the conservation of mass as

g
- = vndS. 1
) ) (1)

Hence, after applying the divergence theorem to the right-hand side of this
identity and in view of the fact that G is arbitrary, we get p, + divpv = 0.
This is the equation of conservation of mass.

The next equation comes from a constitutive relation for flow in porous
media, known as Darcy’s law (named after H. Darcy), stating that v is the
gradient of a potential function (the pressure) v = —Dp.
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1

Finally, we introduce the equations of state p = p™~",m > 1 and we get

the porous medium equation
pr = div(pDp™ 1)

or explicitly,
pe =mp™tAp +m(m —1)p™ 2 Dpl?. (2)

This is a parabolic quasi-linear divergence-type equation. One can define the
weak solution of the initial value problem

{/)t = A(p™) (z,t) € RY x Rt (3)

p(x,0) = po(z) = €R

in a standard manner: p is said to be a weak solution of (3) if D(p™) is a
distribution and for any 7" > 0 and any smooth ¢(z,t),supp ¢(x,t) C Br X
[0,T] one has

n

I ot tionts. )~ Dol 0D . )ldwde+ [ po(a)oe,0)ds = .
R x[0,7]

where Bp is the ball centered at the origin with radius R, for some R > 0.

t=t

h @) +
= Rt

Fig. 2.

Theorem 1.1 There exists a unique weak solution to the Cauchy problem
provided that D(p§') is bounded. Moreover, a comparison principle holds: if
po1(z) < poa(x), then py(x,t) < po(x,t). If the initial data has a compact
support, then p(x,t) has a compact support for every time t.

The proof of the existence and uniqueness of the weak solutions can be found
in [O] (see Publications of Carlos Segovia) and [OKC].
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It is helpful in understanding many features of the problem to write the
equation satisfied by the pressure p. One of the main reasons is that the
particles at the edge of the support of the region occupied by the gas are
material points, i.e., they always remain on the moving front, and therefore
the speed of the interphase separating gas from vacuum is equal to the speed
of the flow Dp. If we consider the normalized pressure

m .
= )" 4
YTt o (4)

then v verifies
vy = (m — 1)vAv + | Dv|?. (5)

This can be seen logarithmically since p;/p = (m — 1)p:/p and

and from the equation
pt = div(pDp) = pAp + DpDp,
dividing by p we obtain

1 Dpl?
pe_ 1, 1P
m

or

= |Dpl* + ——pAp.

Notice that along the interphase the speed of the material point x(¢) is |Dp| =

| ap |. Therefore, the speed of the interphase, being the same as that of the
material point, becomes

Pe _ |@
Pn
or py = |92 5212, a Hamilton-Jacobi type relation. Formally this means that the
term pAp should go to zero at the interphase.
Using these computations and changing p with =1y, we obtain
vy = (m — 1)vAv + | D% (6)

In what follows we refer to (5) as the porous medium equation [A], [C2].

To try to understand an evolution problem, one of the first things we
should explore are the invariances of the equation and particular solutions.
We start by exploring classes of particular solutions. We use the pressure
equations. There are three standard types of solutions that we may try.
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o Travelling profiles, i.e., solutions that depend only on the variable 1 — o,
« a constant,
Separation of variables,
If we have conservation of mass, we can put a Dirac J (a mass) at the
origin and let it go.

1.1 Travelling fronts

Let a be a constant and (-)4 = max(+,0). Then

Vo = (&t + ax) (7)

is a solution to (5) in the whole space. The free boundary is the line = =
h(t) = —at. Note that on the free boundary = = h(t) Darcy’s law is satisfied

R (t) = —Duv,. (8)
In the N-dimensional case one can consider
va = (a2t +ale-2))4, Je] =1 (9)

as a generalization of (a?t + ax) .

1.2 Quadratic solution (separation of variables)

If we try for the solutions of the form f(z)g(t), we find that another explicit
solution of (5) in RY x R is

I S C 0k
vp—mto_t. (10)

This example shows that the free boundary may stay stagnant for quadratic
initial data, as shown in Fig. 3 (see Section 5.2).

1.3 Fundamental solution

Let p be the Dirac delta at time zero. We expect such a solution to be radi-
ally symmetric and self-similar due to the homogeneity of the equation. That
reduces the equation to an ordinary differential equations (ODE). More pre-
cisely, we must have p(z,t) = Wp(47,1) for some W, M depending on ¢. But
p preserves the mass, so

/p(x,t)dx = /p(x, 1)dz = W/p(%, 1)dx = WMN/p(y, 1)dy,

hence W = M~N. Next, we want p to be self-similar, that is, for some con-
stants ~, d, M,
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Fig. 3.

Mt

x
M2 Mép(_a 1)7

pla.t) = M p(Mz, Mt) =
M
implying that M is a power of ¢, so we seek a solution in the following form:

plast) = L F ().

Recall that p = p™ L. Since p is self-similar, then after plugging in p(x,t) =
t%F (3%) into p; = divpVp, all the powers of ¢ will cancel each other, giving

div(F(2)VE™ 1(2)) = =NBF(2) — BVF(2) - z = —Bdiv(2F(2)).
Since F'is a common factor, it is enough to make

i Fm—l_éZZ

dz( 5 ) = const.

This gives the following solution:

m 1 ||
Vs = T fatmen (@~ D)+ (11)
1 m—1
O = e Ny " e ()

a is an arbitrary constant. If ps is the density corresponding to vs, then

1 |z =

ps = mla—bigg) i

This is the “fundamental solution” for the porous medium equation. Note that

@ 2
ps converges to the Gaussian kernel ¢—V/ 26_%, the fundamental solution of
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the heat equation, when m — 1 and a = 1. Indeed, it is easy to check that
the mass of the gas is

1 L=
mass:/RNt—a(a—btm) dx (13)
BRIV 48
-5 / -7 |28 Dan
s Vb Vb

:waﬁ/ [a—R2]’" "RNYIR
0

where wy is the area of the unit sphere and B(-,-) is Euler’s beta function.
Then using

m N N m N
B(——, —)~I'(—)(——)" 2
(e )~ M) )
in conjunction with wy = i”( /) we conclude that
2
N
mass = MTNb_N/QB(%vg)
WN, N2 Ny, Mmooy
2 =7
2. N
~ (mT—)2
( ﬁ)

z|2
As 3 — 1/2 when m — 1, we get mass = (2y/7)N = [ e~ dx. Form = 1
the heat equation takes the form p; = divpV log p.

2 Scaling

All three particular solutions: travelling front, quadratic, and Barenblatt, are
self-similar, that is they are invariant under a family of scalings. Let v be a
pressure solution to the porous medium equation; then for any A, B, positive
constants,

B
vAB = ﬁv(Am,Bt) (1)

is also a solution. If A = B then we call the scaling hyperbolic, for B = A?
we call it parabolic. Note that the porous medium equation has in some sense
as reach a family of scalings than the heat equation. Although nonlinear, it
still has two free parameters. The comparison principle with the semigroup
generated by the invariant scalings is very useful for obtaining global a priori
estimates for dilations of the solution. For instance, we have the following.
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Lemma 2.1 If v is the solution to (5), then

v
(%7 2 *Z (2)

Proof. We will compare v(z, t) with (1+€)v(z, (1+€)t). Indeed, let voy (z) =
v(x,0),v02(z) = (1 + €)v(x,0) for some positive constant €. Then if v; is the
solution to

{vm(x,t) = (m — 1)v;Av; + |Dv;|?,i = 1,2 (3)

vi(2,0) = vo;(x)
the comparison principle implies
U1 S Va.

But va(z,t) = (14 €)vy(x, (1 + €)t), since we can take A =1, B = 1+ ¢ as the
scaling constants so that

v(x,t) < (14 e)v(x, (14 €)t) =v(x, (14 €e)t) + ev(z, (1 + €)t), (4)

hence

v(x, (14 €)t) —v(x,t)

+v(z, (14 €)t) > 0. (5)

Letting € — 0 the result follows. 0O

This type of argument can be used in many cases for radial symmetry
(using infinitesimal rotations) or for monotonicity of solutions (see later the
reflection method in Section 5.5)

An important corollary of this lemma is the expansion of the support.

Corollary 2.2 Fort >ty we have

v(xo,t)

> ect/to, 6
”U(iC(),t()) B ( )

Hence, if for some point (xg,ty) v is positive, then it remains so for any

instant of time t > tg.

Proof. By integrating (2) the result follows. O
A much more delicate and beautiful estimate is due to Benilan.

Lemma 2.3 If v is a solution to the porous medium equation, then one has
Benilan’s estimate

Av>—— (7)
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Note that this estimate implies the previous one, except for the constant.
Proof. Let us assume for a moment that v is smooth. Then applying the
Laplacian to both sides of equation (5), we obtain

9 2
= (4v) = (m = 1) A(vAv) + A(|Dvf?) (8)

= (m — 1)vA(Av) + 2mDvADv + (m — 1)(Av)? + 2y v
ik

Set w = Aw, then w satisfies the partial differential inequality
w) :2vak >0, 9)
ik

where

ow
o
ot
Due to the presence of v in the equation, the only obvious barrier one can
build should be a function of ¢ only, so we want to compare w to a function

—c/t for some constant ¢ such that £(—c¢/t) = 0. In fact, this requires that
¢=1/(m — 1), hence

L(w) = m — 1)vAw + 2mDvDw + (m — 1)w?].

while on the boundary we have
Av > —o0.

Using the comparison principle, the result follows. In the general case, one
can approximate (5) by a family of uniformly elliptic equations and then pass
to the limit. O

Remark The constant —1/(m — 1) is not optimal. Indeed, if we estimate the
trace of Hessian D?v more carefully, then

TTD2 < szz < szk

Thus, introducing

0 2
Ly(w) = o [(m — D)vAw + 2mDvDw + (m — 1 — —)w?]
ot N
and comparing w with —m, we get the sharp form of Benilan’s esti-
mate " ] N
Av2—72=—ﬁ—. (10)

One can check that for the Barenblatt solution this inequality becomes an
equality.
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Then the immediate consequence of this is the following.

Corollary 2.4 In the one-dimensional case,

T

R Y

(11)
is mondecreasing, so v, has one-sided limits everywhere. Furthermore, v is
semiconvex, so it is locally Lipschitz.

Theorem 2.5 Let v be a solution to (5). If v is Lipschitz in space, then v is
also Lipschitz in time.

The idea of the proof is very general and can be applied to a more general class
of equations. It is again a combination of the scaling invariance of solutions
of (5) and maximum principle. First we illustrate the underlying idea for the
solutions of the heat equation. Let u be a solution of Au—wu; = 0 in a cylinder
Qx(x0,t9) and assume that the modulus of continuity of u with respect to
is 0, i.e., 05C e B, (z0)u(, 1) < () independently of ¢. Then the function

u(xo + Az, to + \t)
a(A)

uy(z,t) =

solves the heat equation in the unit cylinder Q1(0,0) = By x (0,1) for any
A > 0. Let us show that then ux(0,1) — ux(0,0) < ¢1, ¢1 depending on o. If
€ >0 and C is a large constant, then h(z,t) = |z|?> + 2NCt + 1+ ux(0,0) is a
supersolution to the heat equation in the unit cylinder ;. Since oscp, ux < 1,
we conclude that uy(z,0) < h(z,0). Assume that the first contact of uy and h
occurs at the point (z1,¢1). By the maximum principle, (z1,¢1) € 9B1 x (0, 1).
But then one has

1 Z U)\(.Tl,tl) - UA(0,0) Z h(l‘htl) - h(0,0) =1 + 2CNt1 (12)

Hence, uy never catches up with h and uy < h in Q1 (see Fig. 4). Scaling
back, we get that u(xo,to + A\2) — u(zo,tg) < c1o(N), and thus setting § = \2
we have

w(zo, to + 6) — u(wo, to) < c10(V6).

Using the function —h as a subsolution, we can also prove the lower esti-
mate. In particular, if w is Lipschitz continuous in space, then w is 1/2 Holder
continuous in time.

A similar argument applies to the solutions of (5), though with a hyperbolic
scaling. First we need the following lemma.

Lemma 2.6 Ifv(xo,t0) = a, then v(xo,to+h) < Cra for any h < 57, where

M s a large positive number and Cy is a positive universal constant.
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I<osc v oscU =1

|
K

L
I oo

Fig. 4.

Proof. To fix the ideas, let’s assume that (zg,t9) = (0,0). Introduce

_ |z|? + 202
M

By a direct computation one can see that S~ is a supersolution to (5) in
{Jz] < a} x (0,1):

S > (m—1)S"AS™ +|DS™|%,

provided ¢ > 0 is large enough. Indeed, by a direct computation one can see
that it is enough to prove (1 — 4c)|z|*> < 2a%(2Nc(m — 1) — 1) for |z| < a.
Hence, it suffices to assume that ¢ > 1/(2+ N(m — 1)).

Then

2 2 2
2l + 207 5 o
el

S7(x,0)=c¢
M

Since v is Lipschitz in space, we conclude that in |z| < o

v(x,0) <v(0,0)+ L|z| = (1 + L)a < caM (14)
< 5 (x,0),

provided M > (1 + L)/c (this is the relation between M, ¢, and L-Lipschitz
constant). Let ¢; be the first time when S~ touches v at (z1,t1). This cannot
happen in the interior of cylinder {|z| < a} x [0,«/M]. From the strong
maximum principle, we conclude that |z1| = «, and
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_ 3a?
v(xl,tl):S (l‘l,tl)zchi. (15)
Mt
Furthermore,
v(z1,t1) —v(0,t1) > S (z1,t1) — S7(0,11) (16)
3a? a?
- 62704 —t 2a 4
M 1 M 1
> caM

This contradicts the Lipschitz regularity in space if M is large. Hence,
v < ST < Ca. Note that, using hyperbolic scaling, one can assume that
a=1. 0

In the same way, using the Barenblatt solution S* as a subsolution, one
can obtain v > ST.

Lemma 2.7 If v(xo,t) = o, then v(xg,to +h) —a > —Coa for any h < §7,
where M is a large positive number and Cy is a positive universal constant.

Combining these two lemmas, the theorem follows. Next using the scaling and
the Lipschitz regularity, we also can prove that Schauder estimates hold in
the positivity set.

Theorem 2.8 Let v be a solution to (5). If v ~ o in By(z0) X (to,to + 17),
then c)
k , @
|D¥v| < PEESRAL Bq2(20) x (to, to + m)
Proof. After scaling, vo = v(zg + az,tg + at)/a ~ 1 in By x (0,5;) and
the equation becomes uniformly parabolic. Then using parabolic Schauder
estimates for v, and scaling back, the result follows. O

3 Regularity of the free boundary

We will now illustrate the main steps in proving the free boundary regularity
for our problem. That is: the (increasing) boundary of the support of v may
stay stationary for a while, but as soon as it starts to move, it will always
have positive speed. In fact, its speed will satisfy a differential inequality and
it will be a C! curve. The two main ingredients that reappear in much more
complex problems are already present here: an asymptotic convexity of the
free boundary under dilations and the possibility to classify global profiles.
The two main barriers we will use are the pressure form of the fundamental
solution and the travelling fronts.
First we observe the following property of the Barenblatt solutions. Let

vi(2) = === (A= Bla]’)s.
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Recall that the Barenblatt solution in N dimensions is

1 2
vl@t) = %Mmﬂ) (4- |:2_|ﬂ)+ W
_ _ 1 _(m-1)p
a=Nb P=ormTon BT o

and A > 0 is the constant which determines the total mass. Hence, v(z,t) is
the solution to

t>1

1) = oy (a). (2)

/_/H
=g
2
3
|
=
4
=
(4
+
T
]
“_w

A direct computation (N = 1) then shows that, on the free boundary x = h(t),

A
B (1) = = 3
1) =% ©
R'(1) = —=(1 = B)I'(1).

We now consider a solution v(z, t), with initial data vy = (z,t9) supported

in the interval [a,b], then the free boundary for ¢ > ty > 0 consists of two
monotone, Lipschitz curves h™(t), h™(t). More precisely, we have the following.

Lemma 3.1 Let h(t) = h™(t) = sup{z,v(x,t) > 0}. Then h(t) is monotone
and Lipschitz.

Proof. h(t) is monotone since by (6) we have
v(Z,t) > v(z,1)e” Yt > 0,

provided v(Z,t) > 0. To prove that h(t) is Lipschitz, we compare v with a
travelling front solution. Recall that v is Lipschitz for N = 1. Let xq,ty be a
free boundary point. From the mean value theorem,

v(x,tg) = —vg(-,to)(h(to) —x) < C(h(ty) —x), x < xo= h(to).
Now consider the wave solution
Vo = afaft —to) + (x0 — ) 4.

Then if o = C, the Lipschitz constant, and applying the comparison principle,
we conclude that v(z,t) < v, (x,t),t > to,z > xo. Hence, the free boundary
of v is inside the free boundary of v,, so the slope of h is controlled by the
Lipschitz constant of v. O

Remark v can be controlled from above by a travelling front. Next we shall
see that v can be controlled from below by a Barenblatt solution. In turn this
will imply a formula for a speed h'(t) of the free boundary.
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t

Future t>t o
)\ to

Past t<t ,

Fig. 5.

Corollary 3.2 If v(xg,to) > 0 and v, (xo,to) = —a, then there is a parabola
P(z) such that v > P(x), t > to and P" = /2, P'(x9) = —a«, P(xg) =
v(xo,to).

Proof. If it is necessary, we may consider the scaled function v(z,t) =
%v(xto, ttp) and we may assume that to = 1. Then by (10) of Section 2,

Av = Vea > _ﬂv
and therefore .
o) + 5@
is convex. Then if ¢(z) is the support plane at the point o = tpxg, then
v > P(x), where
|$ — i‘o‘z _
P(z) = _ﬁT +l(x — Tp) (4)
- 2
r—I _
= —ﬁ% — a(z — To) + (o, Lo)
m _
— m(—bm — Zo|? — 2Nb(z — Z0)) + 0(Zo, to)

%(sz —blz — Zo + N|?) + 9(Zo, to).

This is the Barenblatt solution truncated at ¢ = 1. Note that the free boundary
condition (3) ' = « is satisfied. Scaling back to the original variables, the
result follows. 0O

Corollary 3.3 Let (xo,t9) be a free boundary point. For t > to, v is above
the corresponding Barenblatt solution.
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Proof. Without loss of generality, we can assume that t5 = 1. From the
previous corollary, we have the P(x) is the Barenblatt solution truncated at
t = 1. Since all parabolas are below v, have the same second derivatives, and v,,
is semicontinuous, then the conclusion of the corollary holds for free boundary
points as well (see Fig. 6). Indeed, we can approach the free boundary point
(20, to) alittle bit from the future or a little bit from the past. Since everything
is continuous, we can pass to the limit and get a desired limit parabola P(x),
which is the truncated Barenblatt, touching v from below at the free boundary
point. Then let vp be the Barenblatt corresponding to the initial condition
P(z). Thus, by the comparison principle, vp < wv,t > 1. O

t
\% V(Xa t2)
L \ pd
v(x,t
wandmy
/ X
Fig. 6.

The next lemma makes precise the free boundary condition, which heuris-
tically is Darcy’s law. Notice that the limsup below is taken for both (z,t)
converging to (xo,tg), both from the past and the future.

Lemma 3.4 Let (xo,to) be a free boundary point and let

a= limsup (—wv,). (5)

(13.,75)*)(9307150)
Then for t > tg we have
h(t) = xo + a(t — to) + w(t — to). (6)

Further, from above we only have that w = o(t — ty), but from below we have
the stronger inequality

w(t —to) > —aC(t —to)? + o((t — to)?).
Proof. From the previous result, it follows that

h(t) > h(te) + a(t — to) — Calt —ty)>.
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To show that the reversed inequality is satisfied, we take ¢ > 0 and use the
definition of «,
vy < (a+e€), x9—0<z <

Then from the Lipschitz continuity and the mean value theorem, we get
v(x,tg) = —v.()(xo — ) < —(a+€)(z — x0)
in the future.

Lemma 3.5 Coming from the past h(t) > xo + a(t —to) — o(t — to).

Proof. Assume that for a sequence t; T tg
T = h(tk) <zy+ (a + 5)(tk — to).

Since
lim sup(—v,) = «,

we have that (—v,) < a4 /4 in a small enough neighborhood of (xg, o),
Ng(xo,tp), in space and time. We will compare v with the travelling front
solution w(z,t), going through (xy,tx) with speed o+ /2. From the estimate
by above of xj, this wave goes through the left of =y at ¢, and thus crosses
the free boundary. But if we go backwards in z from zj at time t;, we have
that

)
w(z, ty) > v(x, tr) + Z|x — .

So for x = xp — s, w(xg — 8, tk) > v(wk — 8, tk) + %h. This is enough room
to go into the future starting at x; — s,tx to use w as a barrier for v in the
region {x > xp — s, t;, <t <o} and get a contradiction. 0O

We will now get a differential inequality for h. We start by proving that
h(t) is a "viscosity subsolution” of b > CHh'.

Lemma 3.6 If h(t) has at t =ty a tangent parabola x(t) = £(t) + a(t — to)?,
by above then a must be a > —CY'.

Proof. At ty, h has a tangent line with a slope «, from Lemmas 3.5 and 3.4.
Therefore, ¢ must be equal to a. If a < —C¥' = —Ca going into the future,
we have a contradiction to Lemma 3.4. O

We are now in the final step. In this section we want to illustrate how to
show the regularity of a free boundary by classifying global “blow-outs” of a
solution. We already have an important fact. We know that the free boundary
of the blow-out must be convex. We will now show that every blow-out is a
travelling front solution and go back and deduce that the free boundary was
indeed C*.

Consider the travelling front v, = (a+€)[(a+€)(t —to) — (¥ —x0)]+. Then
from the comparison principle, v < vy, t > tg, therefore

h(t) < h(to) + (a+ €)(t —to) + o((t — to)?).
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At this point, at least coming from the future we seem to have the differ-
ential inequality
hl/ Z _Ch/

that heuristically would imply that A is “quasi convex,” i.e., h(t) + Ct? should
be convex in the neighborhood of tg. In this opportunity, we introduce a new
idea, the idea of “viscosity solution,” i.e., using comparisons with smooth
super and subsolutions.

In one dimension the idea is straightforward, as we will see below. In more
dimensions it has become very fruitful to show that very weak solutions of an
equation are actually smooth.

Corollary 3.7 There exists a large positive constant C' depending on Lip-
schitz norm of v such that

o(t) = h(t) + Ct? (7)
18 conver.
Proof. If not, find a parabola touching h with a < —Ch".
Corollary 3.8 h(t) satisfies to

h'(t) = —CH(t), (8)
i the viscosity sense. Hence,

W (t) > b (tg)e =1,

4 Differentiability of the free boundary

We want to show that h is actually differentiable. Since h(t) + Ct? is convex,
it has left and right differentials at every point, and for ¢ < s,
(') < (W) < (W(s))” < (W(s)".

To fix the ideas, we assume that the origin is on the free boundary.

4.1 Blow-up

For A > 0 consider function

v(Ax, At)

’U)\(l',t) - )\

It follows that vy is a solution to the porous medium equation. Moreover, vy
is Lipschitz; therefore, limy_.o vy = v°° exists and it is called the blow-up of
v. Note that
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e second derivative

A

(UA)zz = AVza (AT, M) > 7m

— 0,

o0

so v™° is convex.

e free boundary h(t) is convex and consists of two lines

At,t >0
ht) = {Bt,t <0 S

with A > B > 0.
Note that
’U((E(] + )\1,'7 to + )\t)

A
v (2,0) = limwv, (zo + Az, to + At) = — A,

v (z,0) = lim

=0,z >0, (2)

ie., v>®(z,0) = (—Ax)4. Therefore, we conclude from the uniqueness theorem
that v (z,t) = A(At — )4 for ¢t > 0.

We want to show now that the travelling front cannot “break” going into
the past. To do this we will go far to the left for ¢ = ¢ty and get a contradiction.
We start with an estimate for the decay of vy.

Lemma 4.1 There exists a constant C' > 0 such that for zo < 0 large we
have

vgf(x,t)gQ,V(x,t)eﬂx—xo\g@,mg%}zu 3)

o]

Proof. Let us consider the scaled function

v>°(Rx, Rt) 1
vgp(z,t) = ——— R= —.
Then vg is Lipschitz in [t| < 47, |z — x¢| < 1/2. By parabolic Schauder
estimates, we have that
[(vr)i| < C, (4)

and returning to v>° the result follows. 0O

Corollary 4.2
lim [v*°(x,t) — A(At — )] = 0.

r—r — 00
Proof. Take z < 0 large, then at (x,0) v> is C'' smooth. Therefore, using
Taylor’s formula,

v (z,t) — A(At — x) = v™°(z,0) + tv>°(x,0) + gvfto() —A(At—2x) (5)
2
=5l () =0,

when © — —oco. 0O
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4.2 Classification of the global solutions

Next, we want to show that v = A(At — x). An important step to prove
this, is to show that at any point

vy > —A.

Assume that for some (xg,ty) we have —v2°(zo,t0) = —A — 6 < —A; then we
can put under v a travelling front with speed A + § that will catch up with
the free boundary. If z < 2y < 0 we have

v (@, t) = v (2o, t) — 07 () (w0 — @) (6)

x

> v (xzg,t) + (A+6) (20 — ).

We used v3°(-) < v2° (o, t) since v52 > 0.
Thus,

0+ v™°(x,t) — A(At — z) > v™°(20,t) + (A + ) (w0 — ) — At> + Az (7)
®(zg,t) — A% + Axg + 6(xo — ) — +00,

provided 0 > 0, and this is a contradiction, hence
vy > —A.
This implies that for any (z,t)
v (z,t) > A(At — ).

Finally, let us show that v> is the wave function A(At—x). Take a point (z,1)
and assume that & < At such that v>°(z,¢) > A(At — &), which contradicts
the strong maximum principle. Next, assume that > At. But then for ¢ > ¢
we know that v*°(z,t) > 0 by (6). Contradiction. 0O

5 Remarks

5.1 N-dimensional results

In the N-dimensional case, v may not be Lipschitz, though it is always Holder
continuous. In [CVW] the authors proved Lipschitz continuity for large times.
More precisely, if Ty is the time when the support of v(z,t) overflows the
smallest ball, where the initial support is contained, then v is Lipschitz in
RN x (7,00) for any 7 > Ty, with bounds depending on the initial data and
7. Also supp v is bounded for any ¢ but eventually it covers the whole space.
As a consequence, the free boundary is Lipschitz. Furthermore, it is also C'1:®
[CW]. However, there is an example constructed by J. Graveleau showing that
if supp vg has holes, then Dv may blow up. Therefore, the result in [CVW] is
optimal.
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5.2 Waiting time

As the example of the quadratic solution indicates, the free boundary may
stay stagnant. If there exists a t* € [0,7] so that h(¢) does not move for
t € (0,t*) and h(t) moves for ¢ > t*, then ¢* is called the waiting time. Note
that when h starts moving it never stops. The value of ¢* depends on the
initial condition. The next theorem is due to Knerr [K].

Theorem 5.1 If initial data vo(x) > c¢(—x)7,—§ < & < 0 for some v € (0,2),
then t* = 0. If vo(z) < cz?, -0 < x < 0, then t* > 0.

If t € (t*,T) then h € C1(t*,T) [CF], and hence the free boundary condition
is satisfied in the classical sense.

Theorem 5.2 Let t,, = 1/2(m + 1) and let v be the solution of

vy = (m—1)vAv + |[Dv|? (x,t) € RN x Rt,
v(x,0) = vo(x) z e R.

If for some o, 3 > 0

vo(z) < az? +o(2?) asx 10 (2)
vo(z) = 0,Vr € RY
vo(z) < Ba? inx € RT,

then

in particular, if o = f t* =ty /.

5.3 Viscosity solutions

Viscosity solutions were introduced by M. Crandall and P. Lions in the context
of the first order equations of Hamilton—Jacobi type.
For instance, if we are given in the interval [—1, 1] the equations

{ |wa:| =1
w(=1)=w(1) =0

any zig-zag with slopes 1 and —1 would be a candidate for a weak solution.
But there are two natural ones: w = 1 — |z| and —w = |z| — 1. The solution
w is selected by the “vanishing viscosity” method, i.e., it is the limit of w*,
solutions to

(thus the name viscosity solution). They realized that w would be “touched by
below” by a smooth function ¢ only if |¢'| > 1, and by above only if |¢/| <1
(i.e., it is the most concave solution).
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It was soon realized that this was an excellent way to define weak solutions
for equations in nondivergent form, i.e., defined by a comparison with a “spe-
cific profiles” (quadratic polynomials for second order PDEs, global profiles
for phase transition problems, etc.)

Here we sketch how the theory works for the Laplacian [CC].

Definition 5.3 A function u : RN — R, continuous in (2, is said to be a
subsolution (supersolution) to Au = 0, and we write Au > 0 (Au < 0),
if the following holds: if zo € 2,¢ € C?(£2) and v — ¢ has local mazimum
(minimum,) at xq, then Ad > 0 (A¢p < 0). A solution is a function u which
18 both a subsolution and a supersolution.

Heuristically this definition says that a subsolution cannot touch a solution
from below. Indeed, assume that ¢ is a C? strict subsolution touching the
solution u from below at zq, then u(x) < ¢(x), u(zg) = ¢(zp). Since ¢ touches
u from below, then D?u > D?¢. On the other hand, 0 < A¢p < Au = 0, a
contradiction. To make this argument work for subsolutions, one needs to
consider ¢ + €|z|? and let € | 0. Another way of checking this is to use the
maximum principle, for we have from previous computation that A¢ = Au =
0 and ¢ —wu has a local minimum at z(; thus by the maximum principle, u = ¢.

If in the definition one changes Au with F(D?u), then the definition of
viscosity solutions for elliptic operator F' follows.

As an example let us show that any continuous of Au = 0 is a classical
harmonic function. In the one-dimensional case, the classical solution is a line
(z). Now if u is above this line, then bringing the parabola P(z) = {(x) — ez?
from infinity will touch u at some point which will contradict P,, > 0.

In the N-dimensional case, let B, be a ball of radius p, and let Au =0 in
B, in the viscosity sense. Let v be harmonic in B, and u = v on 0B,. Then
v is the Poisson integral of the continuous function u. Thus, v € C*(B,). We
want to compare v with v in B,, choosing p to be sufliciently small.

Denote M = maxp,(u — v) and suppose that M > 0. Then for some o,
M = u(xg) — v(xo) and ¢ is an interior point, since u = v on the boundary
of B,,. Consider u.(z) = v(x)+e(z —x0)?, where ¢ is a small positive number.
Let My = maxp, (u — v+ e(x — 29)?) and it is attained at some x;. Then if
we choose ¢ to be very small, we have that x; should be close to zq, that is,
1 is an interior point, then we have

ulw) < () +e(x — 20)? + My, 3)
u(zy) = v(xy) + e(zy — w0)* + My,

hence ¢(z) = v(z) +e(z —x0)? + My, which is C? in B, touches u at z; from
above. From the definition of the viscosity solutions, 0 < A¢p = A(v — e(x —
70)%) = —2Ne, a contradiction. Thus, z is not an interior point and u < v
in B,.

In the same way one can show that m = minpg, (u — v) > 0. Otherwise, if
m < 0 and the minimum is attained at some point ¥y, we will compare u to the
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function ¥ (z) = v —e(x —yo)? +m1, where m; = ming po(u—v —e(z —yo)?)
and the inequality v > v follows.

In this section, we give an idea of how the techniques described in the
lectures surface in the theory of minimal surfaces and free boundary problems.

5.4 Global profiles and regularity

A minimal surface is a surface which has the smallest area among all surfaces
with a prescribed boundary condition. Classical solutions to minimal surface
problems do not always exist. Therefore, one has to seek the solution in a weak
sense, that is, to define the area in some generalized way. This is given in a
weak fashion through the divergence theorem, by means of the perimeter. {2 is
said to be a set of finite perimeter if for any smooth vector field ¥, sup,¢ o || <
1 compactly supported in {2,

|/ diV'U| < C().
0

The best constant Cj is called the perimeter of set 9f2. Then the perimeter is
semicontinous under L' convergence of characteristic functions y . Note that
heuristically, using the divergence theorem,

|/ dive| = |/ v-v| < area(012).
2 o0

Sets of finite perimeter can also be thought of as L' limits of polyhedra
with a uniformly finite area. Then we can look at the following problem:

Among all sets of finite perimeter {2 C By, find one which has minimum
perimeter.

The existence of a set with minimal perimeter is immediate by compact-
ness.

Having defined the generalized area and generalized minimal surface, one
tries to explore how “classical” it can be. In other words, we try to show
that except for an unavoidable singular set X, it is a smooth hypersurface
satisfying an equation of mean curvature.

One of the ways of doing so is to exploit the invariance of area minimiz-
ing surfaces (such as scaling!) and a monotonicity formula. The latter is the
following: if S is an area minimizing surface and 0 € S in RN*+1, then

area(S N By)

A(r) = ~

r
is a monotone function of r. Moreover, if A(r) is identically constant, S has
to be a cone, i.e., the defining function is homogeneous. One then considers
the sequence of dilations Sy = {z,rzz € S}, L 0. The “limiting blow-
up” object is a surface Sy, also called the global solution, for which A(r) =
const. = A(07). Hence, if one can classify all possible minimal cones So which
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are alternatives to a hyperplane, a regularity theorem can be deduced. For
instance, if N < 8 the only such cones are hyperplanes and the generalized
minimal surface S is really an analytic graph.

Many free boundary problems can be treated parallel to the theory of
minimal surfaces [CS]. For instance, consider the classical two phase problem
[ACF].

Let u be a Lipschitz function in unit ball By, such that

Au =0, in {u >0} U {u < 0}, 4
(0 P = (0 = Lo F = 0{u > 0} N

v

The free boundary here is F and the extra gradient jump condition (u})? —
(u;)? = 1 on F is satisfied in some weak sense. A weak solution of this

problem can be obtained by minimizing the functional
T = [ DU+ vy A Xz
for some positive constants Ay, A_. Note that if A = )\2+ — A2 >0, then
7w = [ 1DUP + Aoy + 2215
1

so J(u) is the sum of Dirichlet energy and A meas{u > 0}. This suggests that
the fact that u is a minimizer imposes some minimality on the volume of the
positivity set. It turns out that d{u > 0} is a generalized surface of positive
mean curvature [C1], i.e., if 9{u > 0} is perturbed inside of positivity set
{u > 0} near B,., then for perturbed surface S’, H"~1(S’) > H"~}(d{u > 0}).

Let us illustrate how the ideas from minimal surface theory can be applied
to classify the global solutions of (4) in the two-dimensional case. Assume
that u is a minimizer of J so that it solves (4) in some weak sense. First note
that Lipschitz is the best possible regularity for u one can expect in view of
the gradient jump along the free boundary F. Using a monotonicity formula,
one can show that w is Lipschitz [ACF]. For r | 0 and 0 € d{u > 0} let
us consider ug(xz) = wu(rga)/rg. This function is well defined for Lipschitz
function u. Then Sy = d{u > 0} and Sy = d{ug > 0}, where ug = limuy,
must be a homogeneous global solution. If the free boundary d{uy > 0} forms
an angle with aperture 6 at zero, then 9{uy > 0} is a cone I'y with aperture 6.
We want to show that there are no alternatives to uy being a linear function,
i.e., Iy is a half-plane.

By rotation of the coordinate system, we may assume that Iy = {z € R? :
0 < 29 < w1 tanf}. Let us write the Laplacian in polar coordinates,

170 1
Au = - (ar(rur) + Tu¢¢>.

Since u = rg(¢), g(¢) verifies the Cauchy problem
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"(6) + 9(0) = 0
{oorC ®

which has a unique solution g(¢) = sin¢. Therefore, § = 7 and Iy is the
upper half-plane. Hence, in the two-dimensional case all the global solutions
are linear functions and F is differentiable.

5.5 Moving plane method

As a final example of the power of symmetries, we describe the moving plane
method created by A.D. Aleksandrov in his study of surfaces of constant cur-
vature. The well-known theorem of A.D. Aleksandrov states: if S is a surface
of constant nonzero mean curvature, then S is a sphere. Let’s take a one-
parameter family of planes and move it in some constant direction. Let S; be
the surface which is a reflection of S with respect to the plane corresponding
to t. Then at some point, S; and S would be tangent to each other; hence, by
the Hopf lemma, S = S;, so S is symmetric with respect to any plane, and
thus it is a sphere.

Fig. 7.

This technique can be used to prove Lipschitz continuity of the free bound-
ary in the IN-dimensional case when suppug C B; and the free boundary
is strictly outside of B;. Let 2 = suppug(z) and let @ = inf,cpx1,b =
Sup,ecp 1, where z = (21,2'),2’ € RNV~ Then for any A € (a,b) consider
Ty = 2\ — x1. So x) is the reflection of x with respect to the plane z; = A.
Our goal is to show that w(z,t) > u(ay,t),t > 0 when a > 0 or b < 0. In-
deed, up(x) > ug(xy) and ug(z) = up(xy) for 1 = A; hence, the comparison
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principle applies. In particular, this implies monotonicity of w in the x; direc-
tion since A is an arbitrary number in (a,b). Clearly, this reflection argument
applies to any plane X' = {z € R, (z — yo) - £ = 0} for some fixed point yo
and unit direction ¢, provided that {2 has a positive distance from Y. Now
to prove that the boundary of supp u is Lipschitz, it is enough to show that
there exists a uniform cone of monotonicity at each point on the boundary of
the support of u(z,t) when the free boundary lies outside Bj.

Now take zg,|zo| > 1 and let K, = {z,Z(x — z9,20) < a},a < ap
with cosag = 1/|xg|. Then for any plane X reflating = to xo we can apply
Aleksandrov’s idea and conclude that in K, u is monotone. See Fig. 7. Notice
that we did not assume Lipschitz regularity for w.
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Summary. We consider an abstract CR manifold equipped with a strictly positive
definite Levi form, which defines a pseudo-Hermitian metric on the manifold. On
such a manifold it is possible to define a natural sums of squares sub-Laplacian
operator. We use Bochner identities to obtain Cordes—Friedrichs type inequalities
on such manifolds where the L? norm of the Hessian tensor of a function is controlled
by the L? norm of the sub-Laplacian of the function with a sharp constant for the
inequality. By perturbation we proceed to develop a Cordes—Nirenberg type theory
for non-divergence form equations on CR manifolds. Some applications are given to
the regularity of p-Laplacians on CR manifolds.

Key words: CR manifolds, Friedrichs inequalities, sub-Laplacian, Bochner
identities, p-Laplacian, Alexandrov—Bakelman—Pucci estimate, Cordes—
Nirenberg estimates.

Dedicated to the memory of our friend and colleague Carlos Segovia.

1 Introduction

In partial differential equation (PDE) theory, harmonic analysis enters in a
fundamental way through the basic estimate valid for f € C§°(R™), which
states,

0% f
O0x;0x;

< c(n,p) ||Af||LP(]R") , for 1 <p < oo. (1)

‘ Lr(R™)

i,j=1

This estimate is really a statement of the LP boundedness of the Riesz
transforms, and thus (1) is a consequence of the multiplier theorems of
Marcinkiewicz and Hérmander—Mikhlin, [15]. More sophisticated variants of
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(1) can be proved by relying on the square function [15] and [14]. In particular,
(1) leads to a priori W?P estimates for solutions of

Au = f, for f e LP. (2)
Knowledge of ¢(p,n) allows one to perform a perturbation of (2) and study

n . 82
Z “ 3(33) axﬁu:cj - f7 (3)

ij=1

as was done by Cordes [5], where A = (a%) is bounded, measurable, elliptic,
and close to the identity in a sense made precise by Cordes. The availability of
the estimates of Alexandrov—Bakelman—Pucci and the Krylov—Safonov theory
[8] allows one to obtain estimates for (3) in full generality without relying on
a perturbation argument. See also [12].

Our focus here will be to study the CR analog of (3). Since at this moment
there is no suitable Alexandrov—Bakelman—Pucci estimate for the CR analog
of (3), we will be seeking a perturbation approach based on an analog of (1)
on a CR manifold. Our main interest is the case p = 2 in (1). In this case a
simple integration by parts suffices to prove (1) in R™. We easily see that for
f € C§°(R™) we have

n 2

2

i,j=1

o0 f
8:52»8%»

= |AfII72 gy - (4)
L2(R™)

In the case of (1) on a CR manifold, a result has been recently obtained
by Domokos—Manfredi [7] in the Heisenberg group. The proof in [7] makes
use of the harmonic analysis techniques in the Heisenberg group developed
by Strichartz [16] which will not apply to studying such inequalities for the
Hessian on a general CR manifold, although other nilpotent groups of step 2
can be treated similarly [6].

Instead, we shall proceed by integration by parts and use of the Bochner
technique. A Bochner identity on a CR manifold was obtained by Greenleaf
[9] and will play an important role in our computations.

We now turn to our setup. We consider a smooth orientable manifold
M?"*1 Let V be a vector sub-bundle of the complexified tangent bundle
CTM. We say that V is a CR bundle if

vV = {0}, V,V] CV, and dimcV = n. (5)

A manifold equipped with a sub-bundle satisfying (5) will be called a CR
manifold. See the book by Treves [18]. Consider the sub-bundle

H=Re(VaV). (6)

H is a real 2n-dimensional vector sub-bundle of the tangent bundle TM. We
assume that the real line bundle H+ C T*M, where T*M is the cotangent
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bundle, has a smooth non-vanishing global section. This is a choice of a non-
vanishing 1-form 6 on M and (M,0) is said to define a pseudo-Hermitian
structure. M is then called a pseudo-Hermitian manifold. Associated to 6 we
have the Levi form Ly given by

Lo(V,W) = —idf(V AW), for V,W € V. (7)

We shall assume that Ly is definite and orient 6 by requiring that Ly be
positive definite. In this case, we say that M is strongly pseudo-convex. We
shall always assume that M is strongly pseudo-convex.

On a manifold M that carries a pseudo-Hermitian structure, or a pseudo-
Hermitian manifold, there is a unique vector field T, transverse to H defined
n (6) with the properties

0(T)=1 and db(T,-)=0. (8)
T is also called the Reeb vector field. The volume element on M is given by
dV =0 N (dO)". (9)

A complex valued 1-form 7 is said to be of type (1,0) if n(W) = 0 for all
W eV, and of type (0,1) if (W) =0 for all W € V.

An admissible co-frame on an open subset of M is a collection of (1,0)
forms {0,...,0%...,0"} that locally form a basis for V* and such that
0%(T) = 0 for 1 < a < n. We set 6% = 0>. We then have that {6,060}
locally form a basis of the complex co-vectors, and the dual basis is the com-
plex vector fields {T, Z,, Z, }. For f € C*(M) we set

Tf = f()7 Zaf = fav Zf = f5~ (10)

We note that in what follows all our functions f will be real valued.
If follows from (5), (7), and (8) that we can express

d = ih,5 0% N6, (11)

The Hermitian matrix (h,5) is called the Levi matrix.
On pseudo-Hermitian manifolds Webster [19] has defined a connection,

with connection forms w? and torsion forms 75 = Ag,0%, with structure
relations
doP = 0% AwP + 0 A 1p, W,z twge =dh,z (12)
and
Anp = Aga- (13)

Webster defines a curvature form

Hﬁ—dw uﬂ/\w
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where we have used the Einstein summation convention. Furthermore, in [19]
it is shown that

HZ = R,5,50” N7 + other terms.
Contracting two indices using the Levi matrix (h,z), we get

R.5 =" R.; (14)

aBpo:
The Webster—Ricci tensor Ric(V, V) for V € V is then defined as
Ric(V, V) = Ro52°28, for V = 0,2°Z,. (15)
The torsion tensor is defined for V' € V as follows:
Tor(V,V) =i (As52°%5 — Aapa®zh). (16)

In [19], Prop. (2.2), Webster proves that the torsion vanishes if L preserves
H, where L is the Lie derivative. In particular, if M is a hypersurface in
C"*! given by the defining function p,

Imz,+1 = p(z,%), z=(21,%22,...,2n), (17)

then Webster’s hypothesis is fulfilled, and the torsion tensor vanishes on M.
Thus, for the standard CR. structure on the sphere $?"*! and on the Heisen-
berg group, the torsion vanishes.

Our main focus will be the sub-Laplacian A,. We define the horizontal
gradient V;, and A as follows:

Vof = faZa; (18)

Mof = foa + faa- (19)

When n = 1 we will need to frame our results in terms of the CR Paneitz
operator. Define the Kohn Laplacian [, by

Oy =4, +:T. (20)
Then the CR Paneitz operator Py is defined by
Pof = (00 + 0,00) f —2(Q + Q) f, (21)

where
Qf =2i (A" fi)r.
See [10] and [4] for further details.
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2 The main theorem

Theorem 1 Let M?**+1 be a strictly pseudo-convezx pseudo-Hermitian mani-
fold. When M is non-compact, assume that f € C3°(M). When M is compact
with OM = 0, we may assume f € C°°(M). When [ is real valued and n > 2,
we have

;/MUaﬁz + | fapl? + / (ch+ 5 Tor)(be, Vi f) <

When n = 1 assume that the CR Paneitz operator Py > 0. For f € C§°(M)
we then have

Jis i+ [ (rie-Fror) ot von < 3 aus @)

Here by 3, 5| fap|® we mean the Hilbert-Schmidt norm square of the tensor
fap and similarly for 3=, 4 | fopl?-

Proof We begin by noting the Bochner identity established by Greenleaf,
Lemma 3 in [9]:

S (196 ) = S asl? +1fusl? + Re (Vof, T3(Au1) 3)
a,f
+ (Ric + n- 2Tor) (Vu, Vi) +iz (fafao — fafao),

where for V,W € V we use the notation (V,W) = Ly(V,W) and |V| =
(V,V)}/2. Using the fact that f € C§°(M) or if M = (), M is compact,
integrate (3) over M using the volume ((9) of Section 1) to get

. n —
[ S sl + 16 + <R1c+
Ma,ﬁ

+i /M Z (Fafao — fofao) = — /M Re (V4 f, Vo (A4 ).

2Tor) (Vof. Vo) (4)

Integration by parts in the term on the right yields (see (5.4) in [9])

- [ Rewirva) = 5 [ JAurP o)
M M

Combining (4) and (5) we get

/M§|faﬁ|2 + | fagl? +/M (Ric+ n-
/ Z fafoo = fafao) = / | Ay f|2.

2Tor) VWLV (6)
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To handle the third integral on the left-hand side, we use Lemmas 4 and 5 of
[9] (valid for real functions) according to which we have

, 2 .
i /M za:(fafao—fafao) == /N [<Z; (Ifapl” = fasl*) = Ric(Vs/, vbf>>, (7)
and

; 4

Z/M¥(fafa0 — fafao) = — - /M ‘ ;faalz ®)
S
+ /M Tor(Vy f, Vi f).

Applying the Cauchy—Schwarz inequality to the first term on the right-hand
side of (8), we get

i/MZa:(fafao — fafao) > — 4/}\4; | faal® (9)

1
+ 1 / A2
nJym

+ /M Tor(be, be)

Multiply (7) by 1 —c and (9) by ¢, 0 < ¢ < 1, and where ¢ will eventually be
chosen to be 1/(n + 1), and add to get

(Ifal® = [ fasl?) (10)

i S Uhoo = fafuo) > 2

— 2<1 — c> / RIC(be, Vi f)
- 40/ Z|fa5|2

+ - /M | Ay fI? + C/M Tor(Vy f, Vi f).

We now insert (10) into (6) and simplify. We have
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(1 _20- C)> | Rie(Vaf.Vf) +

n

((n - 2) . C> /M Tor(Vif, Vo f) +

(1 + w - 4c> /M Z \f.8l° + (11)

(229) [ = (3-2)

Let ¢=1/(n+ 1). Then (11) becomes
(0 [ [ 30 rasb #aas) + [ (Ric 3or) (9r, %] 12
n+1 e e af o 9 )

< (n—l) (n—|—2>/ A2,
n+1
Since n > 2, n — 1 > 0 and we can cancel the factor ZH
get (1).
We now establish (2) using some results by Li-Luk [11] and [4]. When
n = 1, identity (6) becomes

from both sides to

[ 15l + 1P+ (Ric—;Tor) VhVh) ()
M M
i /M<flofi Froft) = / A 2.

By (3.8) in [11] we have

i | Gosi-far)=- | £

Moreover, by (3.6) in [11] we also have
i(fi0f1 = fiof1) = i (forf1 — forf1) + Tor (Vi f, Vi f),

and combining the last two identities we get

i/M(flofi fiof1) = /fo /TOT Vo f, Vi f). (14)

Substituting (14) into (13) we obtain

/M |l + |l + /M (Ric+ ;T0r> (Vof, Vo f) — /M 1 (15)

— 1 2
=5 [ 12
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Next, we use (3.4) in [4],

1
/M 1= /M | Ay f|? +2/M Tor(Vy f, Vi f) — i/M Pyf - f. (16)

Finally, substitute (16) into (15) and simplify to get

[l i+ [ (e 3o ) (@0 vut) + 5 [ Rt
= 5/M|Abf|2.

We now wish to make some remarks about our theorem:

Assuming Py > 0 we obtain (2). O

(a) It is shown in [7] that on the Heisenberg group the constant (n+2)/2n
is sharp. Since the Heisenberg group is a pseudo-Hermitian manifold with
Ric = 0 and Tor = 0, we easily conclude that our theorem is sharp and
contains the result proved in [7].

(b) We notice that when we consider manifolds such that Ric+ (n/2)Tor >
0, then for n > 2, in general we have the strict inequality

n+2
> /\fa,@|2+|fa5|2< 5 /lAbf|2~
wp M noJm

On the Heisenberg group Ric = 0, Tor = 0, and the constant (n + 2)/2n is
achieved by a function with fast decay [7]. Thus, the Heisenberg group is, in
a sense, extremal for inequality (1) in Theorem 1. A similar remark holds for
inequality (2).

(c) The hypothesis on the Paneitz operator in the case n = 1 in our
theorem is satisfied on manifolds with zero torsion. A result from [2] shows
that, if the torsion vanishes, the Paneitz operator is non-negative.

(d) We note that Chiu [4] shows how to perturb the standard pseudo-
Hermitian structure in S to get a structure with non-zero torsion, for which
Py > 0 and Ric — (3/2)Tor > 1. To get such a structure, let § be the contact
form associated to the standard structure on S®. Fix g a smooth function on
S3. For € > 0 consider

6 =279, where f = €3 sin(g). (17)
€

Since the sign of the Paneitz operator is a CR invariant and € has zero torsion,
we conclude by [2] that the CR Paneitz operator Py associated to 6 satisfies
Py > 0. Furthermore, following the computation in Lemma (4.7) of [4], we
easily have for small € that
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e — § —2f
Ric 2Tor > (24 0(e))e >1>0.

Thus, the hypothesis of the case n = 1 in our theorem are met, and for such
(M, 0) we have, for f € C°(M), the estimate

3
[P sl av <3 [ jauzar
M M

(e) Compact pseudo-Hermitian 3-manifolds with negative Webster curva-
ture may be constructed by considering the co-sphere bundle of a compact
Riemann surface of genus g, g > 2. Such a construction is given in [3].

3 Applications to PDE

For applications to subelliptic PDE it is helpful to restate our main result
Theorem 1 in its real version. We set

Xi = Re(ZZ) and Xi+n = Im(Z,)
for i = 1,2,...,n. The horizontal gradient of a function is the vector field
2n
X(f) =Y X)X
i=1
Its sub-Laplacian is given by
2n
Axf = X Xi(f),
i=1
and the horizontal second derivatives are the 2n x 2n matrix

Xf = (XiX;(f)).

For f real we have the following relationships:

Viof = X(f) +i (Z Xi(f)Xign — Xi+n(f)Xi> ;

Apf=2Axf,
and
D asl +1fapl? = 231X X5 ()P = 2% P,
a,f3 )
where the expression on the right is the Hilbert—Schmidt norm of the tensor
taken by viewing the Levi form as a Riemannian metric on H.
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Theorem 2 Let M?" ! be a strictly pseudo-convex pseudo-Hermitian mani-
fold. When M is non-compact, assume that f € C3°(M). When M is compact
with OM = 0, we may assume f € C°°(M). When f is real valued and n > 2,
we have

/M|3€2f|2+/M%(Rz'c—l—gTor)(be v, f) < (2 /\A 2 )

When n = 1 assume that the CR Paneitz operator Py > 0. For f € C§°(M)
we then have

1 ) 3
/M 1X2f|? + /M 3 (ch— 2T0r> (Vof Vo f) < 3/M|A3€f|2. (2)

Let A(z) = (a;5(x)) a 2n x 2n matrix. Consider the second order linear oper-
ator in non-divergence form
2n
Au(z) = Z a;; () X; X;u(x), (3)
i,j=1

where coefficients a,;(x) are bounded measurable functions in a domain {2 C
M?"*+1. Cordes [5] and Talenti [17] identified the optimal condition expressing
how far A can be from the identity and still be able to understand (3) as
a perturbation of the case A(x) = Is,, when the operator is just the sub-
Laplacian. This is called Cordes condition, roughly says that all eigenvalues
of A must cluster around a single value.

Definition 1 (/5],[17], [7]) We say that A satisfies the Cordes condition K. ,
if there exists € € (0,1] and o > 0 such that

1 & ’
sy awigTe (Yee) o

=1
for a.e. x € (2.
Let ¢, = ("—Zz) for n > 2 and ¢; = 3 be the constants in the right-hand sides

of the equations of Theorem 2. We can now adapt the proof of Theorem 2.1
n 7] to get

Theorem 3 Let M?*"+1 be a strictly pseudo-convex pseudo-Hermitian mani-
fold such that Ric + %Torz 0 if n > 2 and Ric— %Torz 0, Ph>0ifn=1.
Let 0 < e <1, 0 >0 such that v = /(1 — €)c,, <1 and A satisfies the Cordes
condition K. . Then for all u € C§°(§2) we have the a priori estimate

2 1
[l <1+ = = oo [ Aul 5)

(A@), 1) _ 3 au(x)
[A@IE Y7 a2(x)

i,j=1

where

a(r) =
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Proof We start from formula (2.7) in [7] which gives

/|A3€u(w)—a(m)Au($)|2dm§(1—5)/ Xuldz.
(9] 2

We now apply Theorem 2 to get
/ | Axu(z) — a(z) Au(z)]? de < (1 — E)cn/|Axf|2.
Q 10

The theorem then follows as in [7]. O

Remark. The hypothesis of Theorem 2, n > 2, can be weakened to assume
only a bound from below,

Ric + gTor > K, with K > 0,

to obtain estimates of the type

2.2 (n+2) 2 2
[ < SR A or [ s, (6)

A similar remark applies to the case n = 1.

We finish this paper by indicating how the a priori estimate of Theorem
3 can be used to prove regularity for p-harmonic functions in the Heisenberg
group H"™ when p is close to 2. We follow [7], where full details can be found.
Recall that, for 1 < p < oo, a p-harmonic function u in a domain {2 C H" is
a function in the horizontal Sobolev space

Wyt (£2) = {u: 2 R such that u, Xu € L}, ()}

loc

such that

2n
X (1%ulP ™% Xju) =0, in 2 (7)
=1

in the weak sense. That is, for all ¢ € C§°(§2) we have

/Q |Xu(z)|P~2(Xu(x), Xp(x) dz = 0. (8)

Assume for the moment that w is a smooth solution of (7). We can then
differentiate to obtain

2n
Z aininu:O, in Q, (9)

ij=1

where
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Xiu(z) X;u(x)
| Xu(z)[?

A calculation shows that this matrix satisfies the Cordes condition (4) pre-
cisely when

(nn\/4n2 +4n —3 n+nv4n? +4n3>
p—2¢€ .

aij(z) =i+ (p—2)

10
2n2 +2n—2 ’ 2n2 +2n—2 (10)

In the case n = 1 this simplifies to

p—26<1_\/5 1+\/5>.

2 7 2

We then deduce a priori estimates for X2u from Theorem 3. To apply the
Cordes machinery to functions that are only in W;e’p , we need to know that
the second derivatives X¥2u exist. This is done in the Euclidean case by a
standard difference quotient argument applied to a regularized p-Laplacian.
In the Heisenberg case this would correspond to proving that solutions to

2n =2

1 2
> X ((— + |3eu2> Xiu> =0 (11)
1=1 m

are smooth. Contrary to the Euclidean case (where solutions to the regularized
p-Laplacian are C*°-smooth), in the subelliptic case this is known only for
p € [2,¢(n)), where ¢(n) =4 for n = 1,2, and lim,,_, ¢(n) = 2 (see [13]). The
final result will combine the limitations given by (10) and c¢(n).

Theorem 4 (Theorem 5.1 in [7]) For

n+nvan? +4n — 3

2n% 4+2n —2

2<p<2+

we have that p-harmonic functions in the Heisenberg group H™ are in W;?OC(Q)

At least in the one-dimensional case H' one can also go below p = 2. See
Theorem 3.2 in [7]. We also note that when p is away from 2, for example,
p > 4 nothing is known regarding the regularity of solutions to (7) or its
regularized version (11) unless we assume a priori that the length of the
gradient is bounded below and above

1

See [1] and [13].
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Recent Progress on the Global Well-Posedness
of the KPI Equation

Carlos E. Kenig

Department of Mathematics, University of Chicago, Chicago, IL 60637, USA
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Summary. In this chapter I survey the well-posedness theory for the Kadomtsev—
Petviashvili (KPI) equation, culminating with the recent proof (joint with A. Tonescu
and D. Tataru) of the global well-posedness of the KPI equation in two space di-
mensions, with data in the natural energy space.

Key words: KPI equation, energy space, global well-posedness.

Consider the initial value problem for the Kadomtsev—Petviashvili (KP)
equations:

{8tu+6g’u:t8§8£1u—|—8w (%) —0 (KP)

u|t=0 = Up (Iay)a (x,y) €R27 teR

(here and in the sequel, ;' denotes the primitive in the z-variable).

The equation with the + sign is called KPII, while the one with the — sign
is called KPI. These equations model propagation along the z-axis of non-
linear dispersive long waves on the surface of a fluid, with a slow variation
along the y-axis (see [KP]). Both equations are two-dimensional generaliza-
tions of the well-known Korteweg—de Vries equation, which are still com-
pletely integrable (see [AC]). In this chapter we will be concerned with their
well-posedness theory. It turns out that the standard energy method can be
used for both KPI and KPII, to establish local well-posedness in high order
Sobolev spaces ([U], [IN]). In light of the progress made for the Korteweg—de
Vries equation, using harmonic analysis methods (see, for instance, [K2] for
a recent survey), it became an important issue to prove low-regularity local
and global well-posedness for (KP). It turns out that the situation for KPII
is analogous to the one for the Korteweg-de Vries equation, as was shown
in [B], where local and global well-posedness for KPII in L? (Rz) was shown.
(For further results, see, for instance, [TT] and the recent work [HHK].) To

C. Cabrelli and J.L. Torrea (eds.), Recent Developments in Real and Harmonic Analysis, 173
Applied and Numerical Harmonic Analysis, DOI 10.1007/978-0-8176-4588-5_9,
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understand this, consider the associated dispersive functions

L (& p) =& — (Fu2/€),

where w is associated with KPII and w_ with KPI. These functions appear
in the solution operator for the corresponding linear problems. Bourgain’s
result [B] is obtained (roughly speaking) by using the contraction mapping
principle in the space (introduced by Bourgain)

x +:{f€$’(R2) Ifllx, , < o0},

1

3
1/2

where |fllx, | = (// Fenm)| @i —wp € dudédf) |

In order to accomplish this, 1t was fundamental to use the identity

0L =wy (& + &, + p2) —wi (&1, 1) — wi (§2, p2)
&1éo 2 M1 p2 2
3 (& +&2) +(£1 52) ]

RGEE
Thus, |24 > 3|&1| |&2] |1 + &2], which is the same lower bound as for the
corresponding quantity for Korteweg—de Vries. (Again see [K2] for further
details.) On the other hand, for KPI we have

§162 2 (,Ul ,UQ)Q
2 =-——"—1\3&+ —| ===
GRS Rt
2
and this has no lower bound in the resonant region 3 (&; + '52)2 = (lgl - ?) .
1 2

Hence, Bourgain’s approach in [B] fails for KPI. Similarly, one has

Vg (& w)| = [ (36 + 12 /€%, —2p/€)| > 3[¢|?

but
[Vw_ (& )] = |(3¢% — /€, 2u/zi)| > Cl|.

Thus, the “local smoothing effect” approach to Korteweg—de Vries, intro-
duced in [KPV] can be used for KPII (see [KZ]), but it fails for KPIL
These phenomena were clarified by an example of Molinet-Saut—Tzvetkov
(see [MST1, MST2, MST3]). They proved that the flow map for KPI can-
not be of class C? at the origin, on “any” Sobolev space. Even more, lack
of uniform continuity was exhibited in [KT2]. These results imply that lo-
cal well-posedness cannot be proved for KPI, using the contraction mapping
principle, on any Sobolev space. The first subsequent progress in the local and
global well-posedness theory of KPI was due to Kenig [K1], who showed that
KPT is locally well posed in the space
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Y, = {ug € 8’ (R?) : | Diugl| ;2 < oo, H@Zﬂ;luoHLQ < 00, |Jug|| 2 < o0},
for s > 3/2 and globally well posed in the space
Ey = {uo cug € L2, 33“0 e L? 858;21@ e L?, dyuy € L?, 3y3;1u0 € L2}.

The local well posedness result was obtained by using an enhancement of
the energy method, establishing “a priori” control of ||0,ul| LiLe, in terms of
luolly, » 5 < 3/2.

This was accomplished by using a frequency-dependent partition of the
time interval, first introduced by Vega [V], and applied to the Benjamin—Ono
equation in [KT1].

The global well posedness result was obtained by combining the local well
posedness result with the conservation law:

M (u) = /uz;
E(u) = %/(&ﬂu)Q + %/ (a;layu)Q _ %/us,
F(u) = g/(aﬁu)2+5/(ayu) + g/(3;28§u)2 _ g/UQG;Qagu

) _ 2 5 5)
—g/u(azlayu) +1/u25§u+ﬂ/u4.

Given the conservation of M and E and the form of the Hamiltonian, the
natural long-standing question was the global well posedness in the energy

space
o {uo : /(u0)2+/(awuo)Q—l-/(a;layuo)z < oo} .

We now have the following theorem.
Theorem [IKT] KPI is globally well posed in E.

In the remainder of this chapter, I will give a brief description of the proof of
the theorem.

In order to implement for KPI the local fixed point argument as in the
cases of the Korteweg—de Vries equation or the KPII equation ([KPV], [B])
one would consider the associated linear problem

{atu + 0%u — 020, u = f (LKPD)

u|t:0 = Uo
One thinks of f = 8, (u?/2) and thus, to solve (KPI) on the interval

[0, T], T < 1, one needs to find suitable function spaces N*(T), F1(T) for
which
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i) Nulpir) < C[lluolle + I fllnrer -
ii) FY(T) c C([0, T]; E).
i) [10: (u?/2) | nvrery < CllullF -

It is a simple matter to see that i), ii), iii) give the desired proof by the
contraction mapping principle, for ug small in E, a situation to which we can
easily reduce ourselves, by scaling, due to the subcriticality of the problem at
hand. However, as we mentioned before, this is impossible. Our approach here
consists of finding spaces F'*(T), BY(T), and N'(T), so that if u is a smooth
solution of KPI on R? x [0, T], T < 1, we have

a) |lullprery < C [llullprry + 18 (v?/2) [Nt (1))
b) H(’) ( 2/2)HN1(T) <CH“||F1(T)'

c) |lul%s <C[Huo\|E+IIuHF1<T}
d) F ()CO(L T); E).

These inequalities and a simple continuity argument suffice to control
|ul| 717y, provided [lug| ; < 1 (which again can always be arranged by scal-
ing). (a) is a linear estimate for solutions of (LKPI), (b) is a “bilinear esti-
mate,” and (c) is a frequency localized energy estimate, which exploits the
“symmetry” of the non-linear term for real-valued functions. To prove our
theorem, we also need to consider differences of solutions and prove analogous
estimates for the difference equation. However, for the difference equation,
symmetries only hold for L? and H ™' solutions, so we have to prove some
analogous estimates at zero level of regularity. These only hold for functions
whose low frequencies are very close to zero, but fortunately, since we are deal-
ing with the difference equation, this can be achieved. Let us conclude with a
few words about our new function spaces. The examples in [MST1] show that
the bilinear estimate (b) cannot hold in Bourgain spaces, even for solutions
of the linear homogeneous problem. To rectify this, we use Bourgain spaces,
but only on small, frequency-dependent time intervals. (This is inspired by
the recent works [KT], [CCT], and the earlier work [K1] mentioned before.)
Thus, if supp f C {\f| ~ 2’“}, we set

(oo}
— J/2
1 fllxg =D 2

=0

)
L2

mh—w—(&u))-[(umn” ‘|’g|'<1+|s|>" } J(Eu)

where 7; is a cut-off function supported on [2/71, 27%1] " Also, if supp @ C
{I¢] =~ 2%}, we set
A
lelleg = sup | [w-mo (2* (£ = )] .
k

X7

where 79 is a cut-off function near 0. The F'“ norm is now defined by

1/2
lollpe = (ZH(@M&»W!?;) :
k
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where x(€) is a cut-off to |¢| &~ 2¥. The space N7 is defined analogously, but

introducing also the factor (7 —w_(§,w) + i2_k)_1 in the definition of X7.
The spaces F7(T') and N?(T') are defined, in the standard way, by restriction.
Finally, to define B?(T') we first define

= i@ 2 o M 0—12 0
Eo—{ o-/| o(& )| {1+§| i (1+1¢)) } < }

Then
[ullBe ) = [u(0)]Z,

) () xate) [+ 16"+ L 1167

2
Y
E>1 tk.e[O., T]

2
L&u

For full details of the proof, see [IKT].
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Summary. This chapter contains an overview of recent results on the Monge—
Ampere equation and its linearization. We also describe the reflector problem and
regularity results for weak solutions.
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To Carlos Segovia in memoriam.

1 The Monge—Ampere equation

This equation received attention in recent years and important advances un-
derstanding the properties of the solutions and applications to several areas
have been found. This chapter describes an overview of these results. The
equation is the following:

det D*u(z) = f(x), (1)

where D?u denotes the Hessian of a function u : 2 — R, and 2 C R" is a
domain.

1.1 Basic facts

In general, a fully nonlinear equation F(D?u) = f, where F : S — R, S being
the class of n x n symmetric matrices, is elliptic on a function u € C?(2)
if the matrix of second derivatives F,, (D*u(z)) > 0 for all z € 2. When
F(D?u) = det D?u, we have F,, (D*u(x)) = (D?u)" = the matrix of cofactors
of D?u, and therefore the Monge-Ampere equation is elliptic in the class of
convex functions. In addition, the Monge-Ampere equation is an extremal for
all elliptic equations because
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(det A)'/™ = inf{trace(BA) : B is symmetric and det B = 1},

and is invariant by affine transformations with determinant +1 because if A
is a matrix and v(z) = u(Az), then D?v(z) = A" ((D?u) (Az)) A and

det D?v () = (det A)? det D*u(Azx).

It gives us a great advantage to understand (1) in a weak sense as follows. The
normal or gradient map, or subdifferential of a function v : 2 — R, 2 C R",
is the multi-valued map defined by

du(y) ={p € R" 1 u(z) > u(y) +p- (v —y),Vr € 2},

and Ou(E) = UycgOu(y) for each E C (2. We have the following.

Ou(E) is compact for each E C 2 compact;
The Legendre transform is defined by

u(y) = stelgx -~y —u(x).
xT

u* always convex so differentiable a.e.;
o Ifue C(f2), then the set

F={peR":pec du(z)Nduly),z #y}

has Lebesgue measure zero. This follows because F' is contained in the set
of points where u* is not differentiable;

This yields that Ju is single valued a.e.;

O\ E)=(0(2)\ 0u(E)) U (Qu(2\ E)Nou(E)).

Combining these items we obtain that the class S = {E C 2 : Ju(E) is
Lebesgue measurable} is a Borel o-algebra, and

Mu(E) = [0u(E)|

is o-additive over S; Mwu is called the Monge—Ampére measure associated
with u. This generalizes (1) because if u € C?(£2) and convex, then Mu(E) =
[; det D*u(x) dz. The notion of a weak solution to (1) is then defined as
follows. Let v be a Borel measure on (2, the convex function u is a weak
solution or Aleksandrov solution to (1) if

Mu = v.

The following two theorems are extremely important in all the theory, and
they are based on the following basic property [Gut01, Lemma 1.4.1]:

ifv=wondN, and v>uin 2 = Jv(2) C Iu(N).
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Theorem 1 (Aleksandrov mazimum principle) [Gut01, Theorem 1.4.2]
If 2 is open convex bounded, u € C(§2) convez, and uw =0 on 02, then

lu(y)|™ < C, diam(2)" ! dist(y, 092) Mu(£2), Yy € 1.

Proof Tf v is the cone with vertex (y,u(y)) and base 2 x {0}, then v > u

in 2, and u = v on 9f2. Next we have convex hull < B | 0, L(y) ,pe C
diam({?2)

uly) . Calculating the volumes, the theo-

0u(82) € 0u(82), with lp| = ~ 0 Voo

rem follows. O

Theorem 2 (Comparison principle) [Gut01, Theorem 1.4.6] If u,v € C(§2)
with Mu < Mwv, then

m(_;n(u —v) = Igl}ln(u — ).

1.2 The Dirichlet problem

The Dirichlet problem is solvable for the Monge-Ampere equation. More pre-
cisely, we have the following results.

Theorem 3 [Gut01, Theorem 1.5.2] Let §2 be strictly convex, g € C(912).

Then there exists a unique u € C(£2) convex weak solution to

Mu=20
u=g on 012.

Proof Let
F = {a(z) affine with a < g on 042},

the solution is
u(x) = sup{a(x) : a € F}.

Indeed, since {2 is strictly convex, u = g on 32; and the linear nature of u
implies that du(£2) C {p € R : p € du(x)Ndu(y),x # y}, which has measure
zero. [O

Theorem 4 [Gut01, Theorem 1.6.2] Let §2 be strictly convex, u be a Borel
measure over 2 with p(£2) < oo, and g € C(912). Then there exists a unique
u € C(£2) convex weak solution to

Mu=p
=g on 052.



182 C. E. Gutiérrez
Proof (Outline of the proof) It is based in the Perron method. Let
Flu,g) = {v e C(2): v convex, Mv > p,v = g on 912},

and let W solve MW = 0, W = g on 9. Then MW < p < Mwv for
v € F(u,g), and so by the comparison principle,

v < W.
If F(u,g) # 0, then let
U(x) = sup{v(z) : v € F(u,9)}-

This is the solution. To prove this we proceed by approximation: approximate
1 by a sequence of measures of the form py = Zfil a; 0z, with a; > 0 and
x; € 2. We have the following.

1. F(un,g) # 0. Notice that M (|z—x;|) = wy, 6,. Let f(z) = ﬁ >N al’"
|z —x;]. Solve Mu =0 in 2 with u = g— f on 9(2. The function v = u+f
belongs to F(un,g), because Mv > Mu+ Mf.

2. u,v € Flun,g9) = uVov e F(un,g).

U € F(pn,9).
4. MU < p. To do this define the “lifting” of U, solve Mv = 0 in B, (z)
with v = U on 0B, (x0), and let

e

w(z) = v(z) for x € B,.(x0)
U(z) for z € B,(1)¢
O

1.3 Regularity of solutions
If L = D;(a;j(z)D;) or L = a;j(x)D;; satisfies the uniform ellipticity condition
Ad S (aij(a?)) S AId,

then a regularity theory for solutions of Lu = f is available; in the first case
the De Giorgi-Nash—Moser theory [Gio57], [Nas58], [Mos61], and in the second
case the Krylov—Safonov theory [KS81]. For the Monge—Ampere equation, the
ellipticity in linear equations is replaced by

A E| < Mu(E) < A|E|.

This implies a regularity theory for solutions of Mu = f. For example, assum-
ing appropriate boundary data, Aleksandrov solutions are C1:®. The regularity
theory is based on the notion of section and normalization. The sections of u
are the convex sets
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S(y,t) ={z € 2:ur) <uly)+ Duly) - (xr —y) +t}.

The convex domain (2 is normalized if B,, (0) C 2 C B;(0). By a result of
Fritz John, given (2 open, bounded, and convex, there exists T" affine such
that T'(£2) is normalized. The sections satisfy geometric properties that yield
estimates of solutions using measure theoretical arguments. Mainly covering
lemmas which yield distribution function estimates (harmonic analysis tech-
niques), see [Gut01, Chapter 3]. For example, the sections have the following
properties that show that they behave like Euclidean balls after affine trans-
formations. Assume A < det D?u < A, v = 0 on 02, then

e Let T be affine normalizing S, (z,t), T (Sy(z,t)) = S, (Tz, t) where v(y) =
u(T~1y).
e Engulfing property: There exists a constant ¥ > 0 such that
y € S(z,t) = S(z,t) C S(y, V).

o Let
o={xe:ulx)<(1-a) m&nu}.

Given 0 < « < 1, there exists n(a) > 0 such that if z € 2, and t < n(a),
then S(z,t) € £2.

e There exist positive constants K1, K3, K3 and € such that if S(zg,79) and
S(z1,71) are sections with rq < rg, S(z0,79) N S(z1,71) # 0, and T is an
affine transformation that normalizes S(zo, ), then

B (Tzl,Kgrl) C T(S(Zl,Tl)) Cc B (Tzl,Kl <’I“1) ) s
To To
and Tz € B(0, K3).
Sections are strictly convex.

We mention the following regularity results, assuming that (2 is a strictly
convex normalized domain, and det D?u(z) = f(z), u = 0 on 9§2. We have
the following.

e f =1; then L>-estimates hold (Pogorelov, [Pog71]):
C1Id < D*u(x) < CyId, z€

where 2/ € (2, and C; are positive constants depending only on the do-
mains.

e f continuous, A < f < A; then Caffarelli proved LP interior estimates,
see [Caf90] and [Gut01, Chapter 6]:

I D?ul| oy < C,

where 2/ € {2, and C'is a positive constant depending on the domains. In
addition, if f € C then u € C%°.

e f has a modulus of continuity wy satisfying a Dini condition; then D?u e
L>(2"), and 3 f € C(£2), with D?>u ¢ L* (X.-J. Wang, [Wan95]).
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1.4 Estimates for the linearized Monge—Ampeére equation
Let u : R™ — R. We have

det D? (u + tv) =

det D?u + ttrace (Uszu) + -+ t" det D30,

where U = (U),; is the matrix of cofactors of D?*u. The linearized Monge—

Ampére operator is
Lyv = trace (UDQU) .

We have Lyu = ndet D?u,div (UDv) = trace(UD?v), and D?u is positive
semi-definite; then U is positive semi-definite; Thus, Ly is elliptic, possibly
degenerate. Ly appears, for example, when one considers first derivatives of
u: u; = Dju, j=1,...,n, and we have the equation

Ly (uj) = p-
Theorem 5 (L. A. Caffarelli and C. E. Gutiérrez) Suppose
A < det D*u < A.
There exists a constant C' depending only on n,\, and A such that

supv < C' inf v,
S S

for all sections S of u and for each solution v > 0 to Lyv = 0.

The proof of this theorem uses the geometric properties of the sections already
mentioned, see [CGI6], [CGIT]. As a consequence, of this theorem, we obtain
Holder estimates. These estimates are useful in affine geometry, see [TW00].

To put the results of the next part in perspective, we mention the following
theorem.

Theorem 6 (Caffarelli, [Caf91]) Suppose u convex in §2 is a weak solution
to the Monge—Ampére equation

A < det D%u < A.

If ¢ is a supporting hyperplane to u, and the set I' = {x : u(x) = £(x)} has
more than one point, then I' has no extremal points in the interior of §2.

This implies that solutions to the Monge—Ampere with u = 0 on 0f2 are
strictly convex.
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2 A Monge—Ampere type equation for reflectors

2.1 Snell’s law

Snell’s law of reflection on a perfectly reflecting plane says that
angle(normal, incident ray) = angle(normal, reflected ray).

If we have a perfectly reflecting surface S, then Snell’s law of reflection reads:

angle(normal to tangent plane, incident ray)

= angle(normal to tangent plane, reflected ray).

For example, the reflection on some simple surfaces is as follows:

e Sphere: rays emanating from the center bounce back to the center.
e Ellipsoid: rays emanating from one focus go to the other focus.
e Paraboloid: rays emanating from the focus are reflected into parallel rays.

There is a formula for the reflected rays as follows. If £2 C S*~! and a ray
emanates from O in the direction x € {2, and A is a reflecting surface param-
eterized by

2= p($)7

then the reflected ray has direction:
T(x)=2—-2{(x,v)v,

where v is the outer normal to A at z = z p(x).

2.2 The reflector problem

The reflector problem is the following. Let O be a light source; 2, £2* are two
domains in the sphere S"~!; f(x) is a positive function for € 2 (input
illumination intensity); g(z*) is a positive function for a* € 2* (output illu-
mination intensity). Suppose that light emanates from O with intensity f(z)
for x € 2. Find a reflecting surface A parameterized by z = x p(x) for x € (2,
such that all reflected rays by A fall in the direction 2%, and the output illu-
mination received in the direction x* is g(z*). Assuming no loss of energy in
the reflection, we have by conservation of energy that

/Qf(x)d:t:/*g(a:)dx.

In addition, and again by conservation of energy, 1" is a measure-preserving
map:

/ f(z)dx = / g(x)dz, for all Borel sets B2 C 2*.
T-1(E) E
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The reflector problem can then be formulated as follows. Given (2, 2* domains
on S"T1 f € C(R2), g € C(£2*) positive functions, find a reflecting surface A
parameterized by z = x p(z) for z € 2 such that

T(2) = 0"

Using the fact that T is a measure-preserving map, the Jacobian of T
is g(j;(g)) Taking an orthonormal frame of coordinates on S”~! yields the
partial differential equation (PDE)

Lp=mn"2det (=ViVjp+2p 'VipV;p+ (p = n)dyj) = G
9(T'(x))
where V = covariant derivative, n = W, and 9;; is the Kronecker

delta.

This is a very complicated, fully nonlinear PDE of Monge—Ampere type,
like the Monge—-Ampere equation, it is easier to work with weak solutions.
The reflector equation has received attention from engineering and numerical
points of view and is useful in several applications. A weak formulation of a
solution was introduced by Xu-Jia Wang [Wan96] and also by L. Caffarelli
and V. Oliker [CO94], who proved existence. In the smooth case, Pengfei
Guan and Xu-Jia Wang [GW98] proved a priori estimates and the existence
of smooth solutions using the method of continuity. A connection with mass
transportation in the sphere was found by Xu-Jia Wang [Wan04], with the
cost function ¢(x,y) = —log(l—z-y). A connection with mass transportation
was also found in the case of two reflectors by T. Glimm and V. Oliker [0GO03].

2.3 Notion of weak solution for the reflector problem

Let m € S"~1 and b > 0. P(m,b) denotes the paraboloid of revolution in R"
with focus at 0, axis m, and directrix plane m - x + 2b = 0.
Given p(z) € C(S™ 1), p > 0, the radial reflector associated with p is

A= {xp(x): 2z e S .

P(m,b) is a supporting paraboloid for the reflector antenna A at the point
20 = xop(x0) if 29 € P(m,b) and A is contained in the interior region limited
by the surface described by P(m,b). The antenna A is an admissible surface
if it has a supporting paraboloid at each point. We can then define a notion
similar to the normal mapping. Given an admissible antenna A and zo € S,
the reflector mapping associated with A is

Na(zo) = {m € 8" : P(m,b) is a support of A at zop(xo)}.

If EC S"L, then Ny4(E) = UyyepNa(xo). The class of sets £ C S™~!
for which N4(F) is Lebesgue measurable is a Borel o-algebra.
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Given g € L'(S™™!) we define the Borel measure

The surface A is a weak solution of the reflector antenna equation if
o (B) = [ (@) dz,
E

for each Borel set £ C S™~!. Smooth solutions to Lp = f/g are weak solu-
tions.
A natural question is then, how regular are weak solutions?

2.4 Results

Theorem 7 ([CGHO08]) Suppose A is a reflector antenna given by A =
{zp(x) : & € S}, and satisfying the following.

1. there exist constants 11,12 such that 0 < ry < p(x) < ry for all x € Sl

and
2. there exist positive constants C,Csy such that
NA(E
C < |AE(|)| < Cy, for each Borel set E C S™~1.

If P(m,a) is a supporting paraboloid to A, then P(m,a) N A is a single point
set. In addition, A is a C' surface.

Proof (Idea of the proof)

Let m € S"~1, b > 0, and let P(m,b) be the paraboloid in R" with focus
at 0, axis m, and directrix hyperplane IT(m,b) of equation m -y + 2b = 0.
P(m,b) has the equation

P(m,b) ={y : lyl = m -y + 2b}.

An important simple fact is the following: if P(m/,b") is another paraboloid,
then P(m,b) N P(m’,b') is contained in the bisector of the directrices of both
paraboloids, denoted by IT[(m,b), (m/,b')] and whose equation is

I[(m,b), (m )] ={y:(m—m')-y+2(b-0")=0}.

For the proof we proceed to show an upper and lower estimate of the
reflector mapping. First we discuss the upper estimate. Consider the portion R
of the antenna A between the paraboloids P(e,,a) and P(e,,a+h) with h > 0
which is a supporting paraboloid to A, and where e,, is the nth coordinate
vector in R™. Suppose that P(m,b) is a supporting paraboloid to A at some
point yo in the portion R. The goal is to estimate the size of the axis m. This
is precisely described in the following proposition.
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Proposition 1 Let E be the ellipsoid of minimum volume containing the pro-
jection over R"~1 of R. Suppose that E has principal azes Ay, -+, Ap_1 in
the coordinate directions ey, ... ,e,—1. Assume d; < diam(E) < da.

If Ri/o is the portion of R whose projection on R™ 1 is the contracted
ellipsoid (1/2(n — 1))E, then

Na(Ryj2) C

{meS" Y |my| <Ch/X;, i=1,....,n—1,
and |m'| < \/2(1 = m,) < CVh/diam(E)}.

Next we consider the lower estimate, which is similar to the Aleksandrov
estimate for the normal mapping, Theorem 1.

Proposition 2 E is the ellipsoid of minimum volume containing the pro-
jection over R™™ 1 of R. Suppose that E has principal aves Ai,..., An_1
in the coordinate directions ey,...,en—1, and di < diam(E) < dg. Let
2= (z1,...,2n-1) € R’ such that z = (2',z,) € RN Pley,a + h) with
K — 6.\ <2z < K, where K = sup,,cp/ &1, i.e., 2’ is close to OR'.

Then there exists €g such that

Vh

{meS vV1—m, <e¢ 7diam(E)7

h h
< — < _— | < — = 2,... —1
O_ m1_€052A15|m1|_60AZ_ fO’f’Z ) ,n }
C N4A(R).

With these two propositions, we proceed to prove the first part of the
theorem.
A = projection of P(e,,a;)N.Aon R"™!

If A contains at least two points, then diam(A) = C.

Ry, = portion of A cut by P(e,,a; — h)
R), = projection of Rj, on R"~!

Ej, = John’s ellipsoid for R},

(Rh)1/2 = lower portion of R}, over Ey

2(n—1)
Dy, = preimage of Ry, in S"7!
(Dn)1/2 = preimage of (Rp)1/2 in gn—t

We have that Ry, — Ry in the Hausdorff metric and so R}, — A in the
same metric.
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Let A1(h) be the longest axis of Ej, then A\ (h) ~ diam(A). There exists
zp € A such that K — 0p 1 (h) < (zp,)1 < K = SUPeRs 21, and d;, — 0.
We have

|Dn| = R},
|(Dr)1j2] = [(Ru) 12| = | Enl.

Then from Proposition 1,

C |En| < IN((Rn)1/2)| < min { Ch C\/E}

A  diam(Ey,)
= fch cvh
[ { 5 i
and from Proposition 2,

h coVh
Byl > R > Dy)| > Cmin{ 21 _OV2
|En| = Ry = CINa(Dn)| = Cmm{gh A diam(Ey)

nl:[lmin coh _fovnh \/E
bl i diam(Ey) [

Therefore,

=1 min h 7\/5 < C min i 7\/5
‘0 n Ay diam(Ep) [ = A diam(Ep) [

Since A1 ~ diam(FE}) ~ const, we obtain the following contradiction:

h
eg_l min {, \/E} < Ch,
On
for any h > 0 sufficiently small.
O
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