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Preface

The present book is devoted to the properties of functions that can be des-
cribed in terms of mean integral oscillations. The starting point of this study
was the work of F. John and L. Nirenberg [30], where the authors showed
that the distribution function corresponding to a function of bounded mean
oscillation is exponentially decreasing. This fact, which now is known as the
John—Nirenberg inequality, plays an important role in various aspects of the-
ory of functions. The fundamental work of C. Fefferman and E. Stein [11]
gave a powerful impact to the further study of properties of functions of
bounded mean oscillation (the BMO-functions). In this work it was proved
that the BMO-class is conjugate to the class Re H! of the real parts of
summable analytical functions. C. Bennett and R. Sharpley studied in de-
tail the interpolation properties of the BM O-class. Their results, which later
were published in monograph [3], widely enlarge the field of application
of the BMO-functions. L. Gurov and Yu. Reshetnyak in [21, 22] consid-
ered the functions, satisfying one special condition, expressed in terms of
mean oscillations. Afterwards this condition was called the Gurov—Reshetnyak
inequality. The classes of functions satisfying the Gurov—Reshetnyak condi-
tion, have many applications in the theories of quasi-conformal maps, partial
differential equations and weighted spaces.

There now exists a huge number of journal publications dealing with prop-
erties of functions expressed in terms of mean oscillations. Numerous facts
can be found in monographs and overviews of various authors. The present
work cannot pretend to describe all known results in this field. We have just
attempted to give a systematic and detailed introduction to the study of the
BMO-class, the Gurov—Reshetnyak class and some related classes of func-
tions. We have paid particular attention to the finality of the results, though
in certain cases we did not succeed in this way.

One of the main tools of our study were the sharp estimates of the equimea-
surable rearrangements of functions. Equimeasurable rearrangements have
been used by many authors for the analysis of the properties of function of
the mentioned above classes. However recently, the problem was posed of the
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sharpness of the parameters, describing these properties, which shows that the
estimates of the equimeasurable rearrangements of functions need to be im-
proved. Usually these estimates are based on the application of the so-called
covering lemmas. In the present monograph we give some new versions of
these.

The choice of the subjects of my research was formed under the influence of
my scientific supervisor professor V.I. Kolyada, who later became my colleague
and a good friend. His permanent interest was the stimulus of my work, his
personality was an example for me. I am sincerely grateful to him for this.

The translation by Russian into English was financially supported by the
Accademia Pontaniana, Napoli. I would like to thank the Accademia and in
particular Professor Carlo Sbordone for his great participation in the transla-
tion and publication of this book.

Odessa, 2007 A. Korenovskii



Contents

1 Preliminaries and Auxiliary Results .................... ...
1.1 Equimeasurable Rearrangements of Functions ...............
1.2 Covering Lemmas . .........oouiiiiiiiiiin i

2 Properties of Oscillations and the Definition
of the BMO-Class ......... ...,
2.1 Properties of Mean Oscillations ...........................
2.2 Definition of the BM O-class and Examples .................

3 Estimates of Rearrangements and the John—Nirenberg
Theorem . ........ ...
3.1 Estimates of Rearrangements of the BMO-functions .........
3.2 The John-Nirenberg Inequality........... ... .. .. .. .. ..
3.2.1 Omne-Dimensional Case ......... ...,
3.2.2 Anisotropic Case ......... ..

4 The BM O-estimates of the Hardy-type Transforms........
4.1 Estimates of Oscillations of the Hardy Transform ............

4.2 Estimates of the Oscillations of the Conjugate Hardy
Transform and the Calderén Transform ....................

5 The Gurov—Reshetnyak Class of Functions.................
5.1 Embedding in the Gehring Class .......... ... ... ... .. ...
5.1.1 Omne-Dimensional Case ............. ... ... ... ......

5.1.2  Anisotropic Case .. ...t

5.2 Embedding in the Muckenhoupt Class. .....................
5.2.1 One-Dimensional Case ......... ...,

5.2.2 Anisotropic Case .......... .

A The Boundedness of the Hardy—Littlewood Maximal
Operator from BMO into BLO ...........................



VIII  Contents

B The Weighted Analogs of the Riesz Lemma

and the Gurov—Reshetnyak Theorem ...................... 151
B.1 The Weighted Riesz Lemma ......... .. ... .. . .. ... .... 151
B.2 The Gurov—Reshetnyak Theorem in the Weighted Case. . ... .. 152
C Classes of Functions Satisfying the Reverse
Holder Inequality ......... ... .. 157
C.1 Estimate of Rearrangements of Functions Satisfying
the Reverse Jensen Inequality ............ ... ... .. ... .... 157
C.2 About the Exact Extension of the Reverse Weighted Holder
Inequality ... ... 171
C.2.1 Hardy’s Inequalities .............. .. .. i, 174
C.2.2 The Proof of the Main Theorem..................... 177
References. ... ... .. . 183



1

Preliminaries and Auxiliary Results

1.1 Equimeasurable Rearrangements of Functions

The equimeasurable rearrangements of functions play an important role in
various fields of mathematics. Their effectiveness comes from the fact that in
certain cases they preserve the properties of the original functions and in the
same time have a simpler form. Let us give the definitions.

The value
My)=HzeE: [f(z)>y}, 0<y<oo

is called the distribution function of the function f, measurable on the set
E C Re If |E| = oo, then in addition it is assumed that A;(y) < oo for all
y > 0. The non-increasing rearrangement of the function f is a non-increasing
on (0, |E|] function f* such that it is equimeasurable with |f|, i.e., for all y > 0

Ar-() =t €0l f7@) >y} =Kz e B [f(@)] >y} = Ar(y)-

This property does not define the non-increasing rearrangement uniquely: it
can take different values at points of discontinuity (the set of such points
is at most countable). For definiteness let us assume in addition that the
function f* is continuous from the left on (0,|E|]. The relation between
the distribution function and the non-increasing rearrangement is given by
the following equality:

@) =inf{y >0: Af(y) <t}, 0<t<|E| (1.1)

This formula shows that in a certain sense the non-increasing rearrangement
is the inverse function to the distribution function.

An equivalent definition of the non-increasing rearrangement can be writ-
ten in the following way:

ff(t)= sup inf|f(z)], 0<t<|E| (1.2)

eCE, |e|=t €
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Sometimes instead of the non-increasing rearrangement it is more conve-
nient to use the non-decreasing equimeasurable rearrangement. For the func-
tion f, measurable on the set £ C R?, the non-decreasing rearrangement is
defined via the following equality:

f(t)= inf sup|f(z)], O0<t<|E| (1.3)

eCE, |e|=t zee

The function f, is non-negative, it is equimeasurable with |f| on F and it
is non-decreasing on [0, |E|). The connection between the non-increasing and
non-decreasing rearrangements is given by the equality

fo@)=f"(|E| = 1),
which holds true at every point of continuity, i.e. almost everywhere on (0, |E|).

The equimeasurability of functions f*, f. and |f| implies that

|E| |E|
/0 o (w) du = / o (fu(w)) du = [E o1/ (@))) dx

for every monotone on [0, +00) function ¢.
The most important properties of the equimeasurable rearrangements f*
and f, follow directly from their definition and consist in the identities:

t

ec;}lzl_t/ef(xﬂdx:/o f(u)du, 0<t<|E|, (1.4)
t

eCEi?;fe‘:t/Jf(xﬂdx:/O felu)du, 0<t<|E| (1.5)

Moreover, the supremum and the infimum in the left-hand sides of both equal-
ities are attained. Indeed, let us denote ¢ = {z € E : |f(z)| > f*()},
0 <t <|El Then t' = |¢/| < t and [, |f(x)]dx = fg, fru)du. It < t,
then f*(7) = f*(¢) for all 7 € (¥,t], and there exists the set ¢’/ C E with
le”] =t — ¢ such that |f(z)| = f*(¢) for all z € ¢”. Let e = ¢’ Ue”. Then
L f (@) dx = fot f*(u) du, so that the supremum in the left-hand side of (1.4)
is attained. Analogously one can prove the attainability of the infimum in the
left-hand side of (1.5). Often it is useful to consider the following functions

N b _ 1 ¢
f <f>—t/0 £ (u) du, f**(t)—t/o fow)du, t>0.

In what follows we will need the notion of one more non-increasing
equimeasurable rearrangement fy. Namely, above we have considered the non-
increasing rearrangement f*, equimeasurable with |f|. By analogy with (1.2),
for the function f, measurable on E C R?, we define the function
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futy = swp inf f(@), 0<t<|E|
eCE, |e|=t €€

Similarly to f*, the function f; does not increase on (0, |E|], it is continuous
from the left, but unlikely f*, f; is equimeasurable with f and not with
|f]. Clearly, if f is a non-negative function on E, then its non-increasing
rearrangements f* and fy coincide.

1.2 Covering Lemmas

We will say that the collection of sets E, C R? is contractible to the point x, if
r € E, for all a and the diameters of these sets: diamFE, = sup, ,cp_ | — ¥l
tend to zero. Below we will consider the following sets E,: an open ball of
radius 7 centered at the point zo: B(zo,7) = {# € R : |z — 29| < 7}; @
segment (or rectangle) with the sides parallel to the coordinate axes:

d
RE{Z‘:(ml,...,.’L‘d)ERdI aiSJ?iSbi, iZl,...,d}EH[ai,bi},
i=1
where a; < b;, i =1,...,d; a cube Q = {z = (z1,...,24) ER?: a; < 7; <

bi, i =1,...,d}, where 0 < b; —a; = Const, i = 1,...,d. We will consider
only the segments and cubes with the sides parallel to the coordinate axes.
For the cube @ C R? we will denote by 1(Q) the side-length 1(Q) = b; — a;.
The numbers l; = [;(R) = b; —a;, @ = 1,..., are called the side-lengths of
the segment R. Clearly, any segment in R? is a Cartesian product of d one-
dimensional segments and any cube is a Cartesian product of one-dimensional
segments of equal length. The union of all inner points of a segment is called
the interval (multidimensional) or the interior of the segment R and denoted
by intR.

The function f on R? is called locally summable if it is summable on every
cube @ C R?. The class of all locally summable functions is denoted by L.
For 1 < p < oo by L? is denoted the class of measurable on R? functions f

loc

such that |f|P € Ljpe. From the Holder inequality it follows immediately that

LY CL] 6 1<q<p<oo.
The value
esssup f(x) =sup{a e R: {z € E: f(z) > a}| >0} (1.6)
zeFE

is called the essential supremum of the function f, measurable on the set F,
|E| > 0. Analogously,

esxseiEnff(m) =inf{feR: {z € E: f(zx)<p} >0} (1.7)
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is called the essential infimum of the function f. It is easy to show that !

es’s‘es;p f(z)=inf{d’ eR: {z€E: f(z)>da'} =0}, (1.8)
es;seggff(z) =sup{f ' €R: {ze€E: f(z)<f'} =0} (1.9)

The function f is said to be essentially bounded on E if
I/ llco = ess sup |f(z)| < oo.
zeFE

The class of all essentially bounded functions on E is denoted by L>* =
L*>*(E). The function f, which is essentially bounded from below (from above)
on every cube Q C R%, is called locally essentially bounded from below (from
above).

Recall, that the function xg(x), which is equal to 1 for all x € E and to
zero for © ¢ E, is called the characteristic function of the set E C R%.

In what follows we will need the following four theorems and a corollary
from the theory of differentiation of integrals. We give these results without
proofs.

Theorem 1.1 (Lebesgue, [70]). Let f € Lj,.(R%). Then for almost all

reR? .
s ) S =@,

where the limit is taken over the cubes Q@ C R?, contractible to x.
This theorem can be generalized in the following way.

Theorem 1.2 (Lebesgue, [70]). Let f € Li,.(R?). Then for almost all x
1
li - dy = f(), 1.10
G TR /R fly)dy = f(z) (1.10)

where the limit is taken over the segments R C R%, contractible to x, and such
that the ratio of their side-lengths is bounded.

As it is well known (see [23]), without the boundedness assumption on the
ratio of the side-lengths of the segments R it could happen that the limit in

! Let us prove (1.8). Let A = ess sup,.p f(z). If A = 400, then the domain of
definition of the infimum in the right-hand side of (1.8) is empty. In this case we
say that the infimum is equal to 400, so that (1.8) holds true. Let now A < +oo.
Then for all @ > A we have |[{z € E: f(x) > o’} = 0, because otherwise we
get a contradiction with (1.6). On the other hand, if o/ < A, then (1.6) implies
that there exists a such that o’ < a < A and |{z € E: f(z) > a}| > 0. Since
{r €E: f(x) >a} C{z € E: f(x) > d} wesee that [{x € E: f(z) >
a'}| > 0, ie., any o/ < A is out of the domain of definition of the infimum in
the right-hand side of (1.8). Together with the previous observation this implies
(1.8). Analogously one can prove (1.9).
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the left-hand side of (1.10) does not exist on the set of points z of a positive
measure. Nevertheless one can prove the following result.

Theorem 1.3 (Jessen, Marcinkiewicz, Zygmund, [23, 29]). Let f be
measurable and such that

[ 1@ 1 ) dy < o
Ro
on the segment Ry C R%. Then for almost all x € Ry

dlamRﬂO |R‘ / dy - f( )

where the limit is taken over the segments R C Ry, contractible to x.
In particular, this implies

Corollary 1.4. Let f € L} (R?) for some p > 1. Then for almost all z € R?

lim / )dy = ,
diamR—0 |R‘ v )
where the limit is taken over the segments R C R?, contractible to x.

Theorems 1.2 and 1.3 are the particular cases of the following theorem.

Theorem 1.5 (Zygmund [23], [81]). Let B be a family of segments R from
Ry C RY, such that for every x € Ry there exists a sequence of segments
R;(x) € B, contractible to x. Further, assume that for every segment R € B
the ratios of some dy (1 < dy < d) of its d side-lengths are bounded, while the
remaining d — dy of its side-lengths are arbitrary. Then for every function f,
measurable on Ry, and such that

/R F@)| = (14 | £()]) dy < oo

at almost every point x € Ry,

lim )dy = ,
diamR—0 |R‘/ v= )

where the limit is taken over the segments R € B, contractible to x.

Now let us consider the notion of a dyadic cube. First, let Qg be a cube
in R?. We will call it a dyadic cube of order zero. Partitioning each side of
the cube Qg in halves, we get 2% cubes, which will be called dyadic cubes of
the first order. In the k-th step, partitioning in halves each side of the dyadic
cube of order (k — 1), we get 2% cubes of order k. The collection of all cubes,
obtained in this way, is called the dyadic cubes with respect to the cube Q.
On the whole R? one can define the dyadic cubes of order k (k € Z)
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Qgrlfz’__’md ={z=(x1,...,2q): 27"m; <x; <27 F(m; +1), i=1,...,d},

where each of the numbers m; range over the set of all integers Z. All such
cubes QS,’?E,,,,,W, m; €7Z, 1=1,...,d, k € Z, are called dyadic with respect
to RY.

Properties of Dyadic Cubes in R?.

Property 1.6. For every k € Z

mi1€Z mq€Z

Property 1.7. The intersection of the interiors of any two dyadic cubes
of the same order is empty.

Property 1.8. Every dyadic cube of order k is a union of 2% non-
intersecting dyadic cubes of order (k + 1), which have a common vertex.

Property 1.9. Any two dyadic cubes are either non-intersecting or one
is contained into another.

Property 1.10. The collection of all dyadic cubes is countable.

Properties 1.7 — 1.10 hold true also for the cubes, which are dyadic with
respect to some fixed cube @, while instead of Property 1.6 in this case we
have

Property 1.11. For any k = 0,1,..., the union of all dyadic cubes of
order k is equal to Q.

Concerning Property 1.8 let us remark, that not every union of 2¢ dyadic
cubes, which have a common vertex, is a dyadic cube itself. For instance, the
cubes [—1,0] and [0, 1] are dyadic in R, but their union [—1, 1] is not a dyadic
cube.

The dyadic cubes are used, in particular, to prove the so-called covering
lemmas. Now we will consider some of these lemmas, which will be used in
what follows.

Lemma 1.12 (Bennett, De Vore, Sharpley [1]). Let G be an open set in
RY, |G| < 0o. Then there exists at most countable collection of cubes Q; with
pairwise disjoint interiors such that

1
GNQ)l <51l <105\ Gl (111)

aclJas, (1.12)
j

Gl <> 1@ <27l (1.13)
J
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Proof. Let us partition the whole R? into dyadic cubes of the same order. We
can choose the cubes to be so big that |Q N G| < 27971|Q| for every cube Q.
This is possible since |G| < co. Among all these cubes let us select only those,
which satisfy |GNQ| > 0. Let @ be one of the selected cubes. We partition it
into 2¢ dyadic cubes and select the cubes Q' C @Q such that |G N Q’| > 0. For
each of such cubes Q' we have two possibilities.

1. |Q' NG| > 27971Q’|; in this case we assign to ' the next number and
take Q' as one of the cubes of the statement of the lemma.

2.0 < |Q' NG| <2791 Q'|; such a cube @’ will be partitioned again in
the next step when we will consider the cubes of higher order.

Having done this operation with all cubes of the current order, we pass
to the cubes of the next order, obtained in the second case. To each of these
cubes we apply again the selection procedure described above. If there is no
such cubes, the process is finished.

As the result of this procedure we obtain a family of dyadic cubes @,
which satisfy the condition of the first case, described above. Clearly, the
interiors of these cubes are pairwise disjoint and their collection is at most
countable.

Let us prove (1.11), (1.12) and (1.13). Suppose @’ is one of the cubes Q;
obtained by partition of the cube @ D @’. Since the cube ) was not numbered
in the previous step we have

GnQ| _16nQl 1Q

< 9—d=1 od _ 1

Q1 = Tel el 2
and this proves the left inequality of (1.11). From here we obtain
Q\Gl _|@1-16nQ| _, _IGn@|_, 1 _1
Q| (o4 Q- 2 2

which is equivalent to the right inequality of (1.11).

Let us prove (1.12). Since the set G is open for any = € G all dyadic
cubes, which contain x and have a big enough order, are entirely contained
in G. Let @, be the biggest one among such cubes. Assume @, is of order
k. The dyadic cube @), was obtained by partitioning of some dyadic cube
Q=1 of order k — 1. In its own turn, the cube Q*~1 is a result of the
partitioning of some dyadic cube Q*~2) of order k — 2, and so on. Among the
cubes Q=) m = 1,2,..., we select the biggest cube Q*~"0) such that
|QUF=m0) N G| > 27471 |QF~™0)|. Clearly such a cube exists and |QF~0) N
G| > |Q. NG| = |Q.| > 0. Therefore Q™) was obtained as a result of
the partitioning of the dyadic cube Q=01 and 0 < |[Q*~—™0~1 NG| <
2-4=1|Q(*k=mo=1)| " This means that Q*~™0~1) is one of the cubes, which
satisfy the condition of the second case, and Q*~™0) is one of the cubes Qj.
Since the point z € G was arbitrary (1.12) follows.

Finally, since every cube Q; satisfy the condition of the first case, by (1.12),
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Gl <Y 1Q; <2 ) T 1Q; NGl < 24 @,
J J

which yields (1.13). O

Remark. From the geometrical point of view the last lemma says that any
open set G can be covered by a family of non-intersecting cubes (inequality
(1.12)) such that the biggest part of each of these cubes is the complement
of the set G (the right inequality of (1.11)), and the sum of their measures is
comparable with the measure of the set G itself (inequality (1.13)).

Recall, that the set F; is said to be open with respect to the set Es, if there
exists an open set G such that £y = G N Es.

The following lemma provides the local version of Lemma 1.12.

Lemma 1.13 (Bennett, De Vore, Sharpley [1]). Let G C Qo be an open
set with respect to the cube Qo C R?, |G| < %|Qo|. Then there exists at most
countable collection of cubes Q; C Qo with pairwise disjoint interiors such
that

GNQyl < 1)l <10\ 6, (1.14)
¢ clJas, (1.15)
J
Gl <> 1@yl <2*al. (1.16)
J

Proof. If 27971Qo| < |G| < %|QO|, then we take Qo as the only cube @;.
Otherwise, if |G| < 27971 Qql, then it is enough to repeat the proof the
previous lemma, taking the cubes which are dyadic with respect to Qg. O

The next lemma has a lot of applications in the different fields of theory
of functions ([6], [70], [23], [16]).

Lemma 1.14 (Calderén, Zygmund, [6]). Let f be a summable function on
the cube Qo C R%, and let o > @ fQo |f(z)|dz. Then there exists at most
countable collection of cubes Q; C Qo, j = 1,2,... with pairwise disjoint
interiors such that

1
a< — [ |f(x)dz <2, j=1,2,..., (1.17)
|QJ| Qj

|f(z)| < a for almost every x € Qo \ U Q; |- (1.18)

Jj=1
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Proof. Let us partition Qg into 2% cubes of order one, dyadic with respect to
Qo. Let Q' be one of these cubes. If

1
Q' Jo

then we assign to this cube the next number j and stop to partition it. Other-
wise we partition the cube @’ in the next step. Having done this selection
procedure for all cubes @’ of order one, we pass to the next step.

After the k-th step we obtain a finite collection of numbered dyadic cubes
of order less of equal than k, and a finite collection of dyadic cubes of order
k, subject to the further partitioning in the (k + 1)-th step. In the (k + 1)-th
step we partition every cube, subject to partitioning, into 2% cubes of order
k + 1 and repeat the selection procedure described above.

As the result of such a process we obtain the set of cubes ();, which are
dyadic with respect to @y, and such that their interiors are pairwise disjoint.
Let us fix some j. If the cube Q; is of order k, then it was obtained as a result

|f (@) dz > o,

of the partitioning of some dyadic cube Qv of order k — 1. Since the cube @Q);
was enumerated

1
|Q]| Q;

On the other hand, as Qv was subject to partitioning in the k-the step,

|f(2)|dz > «.

1 Q| )| d d
@, V@l |Q]||Q/|f 2)|dz < 2%

Therefore the cubes Q; satisfy (1.17).
Let us prove (1.18). If = ¢ [, Q;, then there exists a sequence of dyadic

cubes @k, which are contractible to z and subject to partitioning in the k-th
step, i.e. such that

1
fW)dy <a, k=1,2,...
|Qk| Qk

According to Lebesgue theorem 1.1, for almost all such  we have

1
)= Jim o 1wy

and (1.18) follows. O

Remark 1.15. Sometimes the method of proof, that was used in the previous
lemma, is called the stopping times technique (see [16]).

In the theory of differentiation of functions a very important role is played
by the so-called “rising sun lemma” of F. Riesz ([65, 66, 70, 33, 32]). We give
one of the several known versions of this lemma.
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Lemma 1.16 (Klemes, [32]). Let f be a summable function on Iy =
[ap,bo] C R and let o > ﬁ flo f(z)dx. Then there exists at most countable

collection of pairwise disjoint intervals I; C Ip,) =1,2,... such that
1 .
—/f(x)dx:a,jzl,Q,..., (1.19)
;] /1,
f(z) <a for almost all x € I \ U L. (1.20)
jz1

Proof. Tt is enough to consider just the non-trivial case a > ﬁ / 1, [ (@) da.
The function F(x) = ffo f(y) dy—a(x—ag) is continuous on [ag, bg], F(ag) =0
and F(by) < 0. Set b = sup{z € [ap,by) : F(z) = 0}. Then the continuity of
F implies that ag < b < by and F(b) = 0. Let us denote by E the set of all
x € (b,bg) for which there exists y, < y < by, such that F(y) > F(z). Let
us show that F is an open set. Indeed, if zg € E, then for some yo € (z0,b)
we have F'(yo) > F(xo). Then the continuity of F' implies F(yo) > F(x) also
for all x close enough to xy. This means that the point x is an inner point of
FE, i.e. the set E is open.

Now let us use the well-known fact stating that any open set on the real line
can be presented as a at most countable collection of pairwise disjoint intervals
such that their endpoints are not contained in this open set (see [60]). Let us
present the open set E as a collection of such intervals I; = (a;, b;). If b > ao,
we add the interval (a1, b1) = (ag,b) to the collection of intervals {I;}.

Let us show that the obtained collection of intervals I; satisfies (1.19) and

(1.20). First let us prove (1.20). Let « € Io\ (U o Jj). Then, by the definition
of the set E, for any y > = we have F(y) < F(x), or, equivalently,

1
Yy—x

/:f(Z)sza.

Since Lebesgue theorem 1.1 implies

flx)= lim ! /y f(z)dz

y—z+0y —

for almost all z, then (1.20) is proved.
It remains to prove (1.19). Let I; = (aj,b;). Then the equality
Ilel J;. f(x)dx = o is obviously equivalent to the following one

F(b;) = F(a;). (1.21)

If (a;,b;) = (ag,b), then (1.21) follows from the equalities F(ag) = F(b) =0
noticed above. Let us consider the case b < a; < b; < bo. If F(bj) > F(a;) and
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a; > b, then a; € F/, which contradicts to the assumption that the endpoints
of the interval (a;,b;) do not belong to E. If F(b;) > F(a;) and a; = b,
then 0 = F'(b) < F(b;), and the continuity of F' together with the inequality
F(bg) < 0 implies that there exists b/, b < b’ < by, such that F(b') = 0.
This contradicts to the choice of b. Therefore the inequality F'(b;) > F(a;) is
impossible. Assume F'(b;) < F'(a;). Set

2’ = sup {x € laj,b;]: F(z) = % (F(bs) + F(aj))}~

Then it is clear that 2’ € (a;j,b;) C E, and hence, by virtue of the definition
of E, one can find some y > 2’ such that F(z') < F(y). It is easy to see that
by the definition of 2’ y > b;. Therefore F(b;) < 3 (F(b;) + F(a;)) = F(a2') <
F(y), i.e., bj € E. Again we reach the contradiction to the assumption that
the endpoint of the interval (a;, b;) does not belong to E. So, the inequality
F(bj) < F(a;) is also impossible. The only possibility which remains is given
by (1.21). O

Remark 1.17. It is easy to see that the collection of intervals {I;}, con-
structed in Lemma 1.16, is not unique. Indeed, let f(z) = X[%,%](:c), x€ly=

(0,1) and o = § > ﬁ Ji, f(@)de = 3. Then as the collection {I;} one can
take any of the intervals (a, a+ %) with 0 <a < %

We took this proof of the “rising sun lemma” from the work of I. Klemes
[32]. It is close to the original proof by F. Riesz. Now we give one more
proof, based on the “stopping times technique”, or, to be more precise, on its
modification. This proof is particularly useful because in a certain sense it can
be generalized for the multidimensional case. We will discuss it later.

Another proof of “rising sun lemma” 1.16. Let o > ﬁ ro f(z) dz. We parti-
tion I in halves and obtain two intervals ") and 1), If ‘I(—lk)l Jroo flz)da <

a, k = 1,2, then we pass to the next step and partition both intervals I(¥)
again. Otherwise, if the mean value of f on one of these intervals (for defi-
niteness let us take 1) = (ag, b) with b = % (ag+ b)) is greater or equal than
a, then consider the function

Fla)= /xf(y)d%bﬁxébo.

Tr — Qo

It is easy to see that F' is continuous, F'(b) > « and F'(by) = ﬁ Ji, fy)dy <
a. By the Mean Value theorem there exists by € [b,bg) such that F(b1) = a.
We assign to the interval (ag,b1) the next number j, and attribute it to
the collection {I;} without further partitioning. Clearly, ‘I—ll ;. fy)dy =
J0 Jo
F(b1) = a, and since ﬁ ffo f(y) dy < « for the interval I’ = (ag, bo) \ (ao, b1]
we have ITl’I I f(y) dy < o. We will partition the interval I' in the next step.
In each step we apply the analogous procedure to every interval, subject
to further partitioning.
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As the result of this process we obtain at most countable collection of
pairwise disjoint intervals I, which satisfy (1.19). Let us prove (1.20). Let

x €y (Uj21 Ij). Then there exists a sequence of intervals I}, obtained by

partitioning in each step and containing z. Notice, that every time we were
passing from one step to another, the length of each interval, subject to parti-
tioning, was divided at least by two. Hence the intervals I, are contractible to
x and ﬁ fIL f(y) dy < a. But according to Lebesgue theorem 1.1 for almost

all

flz)= 1 L

m —— f(y)dy.
S Sy, T

This implies (1.20). O

Making obvious changes in the given proof of Lemma 1.16 one can obtain
the following version of the “rising sun lemma”.

Lemma 1.18 ([43]). Let f be summable on Iy = [ag,bo] C R and let
a < ﬁj}o f(x)dx. Then there exists at most countable set of intervals

I; C Iy, j=1,2,... with pairwise disjoint interiors such that

1 .
m/f(x)d:v:a,jzlﬂ,...,
il Jr;

f(z) > a for almost all x € Iy \ U I;

Jj=1

Remark 1.19. For a non-negative functions “rising sun lemma” 1.16 is more
precise, than Calderén—Zygmund Lemma 1.14 in the one-dimensional case.
This is why sometimes in the case d = 1 the “rising sum lemma” provides
sharper results. We will see it below when we will consider the rearrangements
of BM O-functions and also in the proof of the John—Nirenberg inequality.

In the context of the last remark the following question is natural: Does
there exist a choice of cubes Q; C Qo in the Calderén-Zygmund lemma such
that instead of (1.17) one would have

1

— —a?
05l Qj|f(x)|d:r o7

In the one-dimensional case the positive answer is provided by “rising sun
lemma” 1.16. The next example shows that this is no more true in the case
of higher dimension.

Example 1.20 ([45]). Let f(x) = X[21]x[4.1] (x), where z = (21,22) € Qo =

[0,1]%. Then IQilol fQo f(x)dz = 2. Take « = L > 3. In order to have all points
from the neighborhood of the origin to be covered by some cube Q1 C Qg



1.2 Covering Lemmas 13

such that ‘Qilll J. 0. f(z) dz = a, the cube @1 necessarily should have the form
Q1 = [0,]?, where 1, % < 7 < 1, is to be defined from the equality

7 1 1 1
gza:m Qlf(x)dmvg(’Yzl),

ie., v = 4“'77\/5. But then it is clear that for a small enough e the points
x = (x1,22) € Qo with v < 21 <1 and 0 < x5 < € cannot be covered by any
cube Q2 C Qo in such a way that @ sz f(y) dy = o and the interiors of Qo
and Q1 are non-intersecting. 0O

So, for d > 2 the analog of “rising sun lemma” 1.16 fails if we replace the
one-dimensional intervals by the multidimensional cubes. The things change
if instead of cubes one considers segments (multidimensional rectangles). For
a function f, summable on the set E C R? (0 < |E| < 00), we will denote by

1
o= g [ f@)de

the mean value of f on E.

Lemma 1.21 ([46, 45]). Let Ry C R? be a segment. Assume f € L(Ry) and
a > fr,. Then there exists a family of segments R; C Ro, j = 1,2,... with
pairwise disjoint interiors such that fr, = o, j = 1,2,.... Moreover, for

almost every point x € Ro \ (Uj>1 Rj) there exists a sequence of contractible

to x segments Js(x) C Ro, s =1,2,..., embedded one into another and such
that fjs(m) < .

Proof. If fr, = «, then the statement of the lemma is trivial. Assume fr, < a.
In the first step we denote J1) = Ry. After the s-th step we obtain a
collection of segments J&F) | k = 1,... ry with 7, < 257! such that they
satisfy the following properties

1. fJ(s,k) <a, k=1,... 7

2. each J(*) is contained in some J(~1 ;

3. (int TR ) ) (int JERD) = 0 for K £ K.
Let J(F) = Hd {a(-s’k) b(.s’k)} be one of such segments and denote by

K

=1 [ Vg
lgs’k) the lengths of its sides bgs’k) — ags’k). Choose 1 < 49 < d such that

ll(?k) — max;<;<q " and set ¢ = 1 (al(.j’k) + bEj’k)), i.e. put the point ¢ in

the middle of the biggest side of the segment J(**) . As the result we obtain
two segments

R = [a§s’k),bgs’k)} X e X [a(-s’k) b(s’k)] X

10—17Yip—1
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X {agj’k),c} X [aijﬂ,bijfd X oo X [a&s’k),b((is’k)}

and [, 0] ), 5e4)
R’ = 1a;"" 077" | x -+ x a7, 0,77 | x

10—12Yig—1

s,k s,k s,k s,k s,k
X {c,bgu )} X [az(.ﬁi,bgﬁ” X e X [afi ),b& )}.

It is clear that R'(JR” = J®*) and (int R')( (int R”) = (. There are two
mutually excluding possibilities:

1. frr < «a and frr < «; in this case we say that the segments
JEHLE) = R/ and JETLEY) = R are obtained by diminution of the io-the
side of the segment J%) &/ and k” being some numbers. We assign .J(sT1F)
and JETLE) to the segments of the (s + 1)-th level. This ends the partition
of the segment J(:%),

2. The mean value of the function f over one of the segments R’ and R”
is greater of equal than «. Notice that in this case the mean value of f over
another segment is smaller than a. It follows from the inequality f;e.x» < a.
If frr = o, then we set R; = R’ (here j is the next number), JE+LE) = g
k' being some number, and at this point we stop to partition the segment
Jk)  Otherwise, if fr > «, then consider the function

-1

P = | (1 als®) IL (69— )|

i#io
(s,k) (s,k) (s,k) (s,k)
bls biz—l t bq‘,z+1 by
X dl’l . dxio—l dl’io dl’io+1 ce f(l’) ded.
a(s,k) a(As,k) a(‘s,k) a{sk) a(s,k)
1 ig—1 ig ig+1 d

This function is continuous on [c, bg?k)}, F(¢) = frr > aand F (bgj’k)) =
frew < a. Thus, due to the continuity of F', there exists some d, 0 < § <
1167 guch that F (bz(-j’k) — 6) = «. Take

2710

8" = sup {6 . F (bz(-z’k) - 5) = a} , = bl(-j’k) -4,

i0—17 Yip—1

Rj — [ags’k) bgsak)} N {a(s,k) b(s,k)} %
s,k k k k s,k
oo ] x [al 58] o x [t

with 7 being the next number, and

JHLE) — [ags’k),bgs’k)] X oo X [a(s’k) b(.s’k)] X

i0—17 Yig—1

[ o] o [l b - a8
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where £’ is some number. Clearly, fr, = F(c') = a, where

% (an’k) + bl(j’k)> <d< bgj’k) and [ < a.
We say that the segment JETLE) <« J(s:8) is obtained by diminution of the
io-th side of the segment J(*:F),

The case fr+ > « can be settled analogously. This completes the analysis
of the second case.

Having done the described procedure for all k = 1,...,r,, we pass to the
next (s + 1)-th step. As the result we obtain at most countable collection of
segments R; such that fr, = o, j = 1,2,..., and by construction the interiors
of the segments R; are pairwise disjoint.

Let z € Ry \ (szl Rj) and assume that = does not belong to any side of

any segment J(**) Then for every s there exists a segment Js(z) = J(s:ke)
which contains x. Since f;e.x < « for all s and k we have f; ) < o
Moreover, since passing from J(®#s) to Jsthkst1) ¢ J(sks) we decrease the
biggest side of the segment J(*s) at least by half we have the following
estimate for the ratio of the diameters:

d [b(s+1,ks+1) _ a§s+1,ks+1)}2

<diam J(s+1Lks 1) 2 Zi:1 i
diam J(5:ks) > - d s,ks N E
S

<

2 2
PO {bgs’kS) - ags’kS)} — § maxi << [bgs’ks) - ags’kﬂ <13

- > [b(s,ks) B a(s,ks)]Q 4d’

7

This means that diam Js(z) — 0 as s — oo. Therefore the segments Jg(x)
are contained one into another and they are contractible to z. O

In the case d = 2 Lemma 1.21 can be revised. More precisely, the following
result is valid.

Lemma 1.22 ([45]). Let Ry C R? be a segment. Assume f € L(Ry) and
let « > fr,. Then there exists a family of segments R; C Ry with pairwise
disjoint interiors such that fr, = o, j =1,2,... , and f(z) < « for almost

every point © € Ry \ (UjZI Rj>.

Proof. We will use the same notations as in the proof of Lemma 1.21. Ac-
cording to Lebesgue theorem 1.2, at almost every x € Rg \ (szl Rj) it is

enough to construct a sequence of segments Q,, = Qm(z), m =1,2,..., con-
tractible to x, such that the ratio of the side-lengths of @,,(x) is bounded and
fau@ < a
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Let d =2, z € Ry \ (UjZI Rj) and assume that x does not belong to

the side of any of the segments J(**). Here R; and J(*¥) are the segments,
constructed in the proof of Lemma 1.21. Denote Js = Js(z) and let l%s) and

lgs) be the side-lengths of the segment J,. Then ZES) >0, lgs) >0,s=1,2,...,

189

= lim,_ o 1"

and limg_, oo = 0. For every s consider two pairs of numbers
(ng), lés)) and (lgsﬂ)7 lgs+l)>. The smallest element of the first pair is equal

to the corresponding element of the second pair, while the biggest element of
the first pair is at least twice bigger than the corresponding element of the
second pair. Hence there exists a sequence of numbers s,,, m =1,2,... such

that
Zésm"l'l) < l§5m+1) — ZESWL) S lésrn)'

We have the following three cases.
1oIf et > %l;s"”ﬂ), we set Q, = Js,, +1- Then the inequality

lésm'i‘l)

<1

< £
- lgsm"rl) -

1
2

implies that the ratio of the side-lengths of the segment @, does not exceed
2. Moreover, fq,, = fi. ., <a.

2. If 1) < 218 we set Q, = Js,,. Then fo,, < o, and from

l(sm)

we again obtain that the ratio of the side-lengths of the segment @, does not
exceed 2.
3. It remains to consider the case

1
lésm-i-l) < ilgsm-i—l)’ lésm) > 2153”1). (122)

In this case the segment Jmtl) = Js,,+1 was obtained from Jmy) = JIs,.
by diminution of the second side of the segments J(*=+) by more, than a half,
i.e., we have the situation of the second case of the proof of Lemma 1.21.2
Notice, that in this case both equalities frr = « and fr» = « are impossible,
because, by construction of the segments J(**)_ they contradict to condition
(1.22).

For example, let fr/ > «. Then the function F, constructed in the proof

of Lemma 1.21, has the following properties on [c, bgs"“')}

Fo)>a, F(5m) <a, F (5 =18 ) = q,

2 In the notation J**) the point stays for a number.
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and from the definition §' = lé‘gm“) it follows that for any [, lés’”H) <l<
lZ(SM)
2l

F (o)~ 1) > a.

According to (1.22),
Sm+ Sm 1,
lé m 1) < lg L) < 2lé 'n)7

so that
F (bgw _ l§3’")) > a. (1.23)

Set
Q= [a{™™ 0] [oem ) — o) b))

Then @, is a square, Js, 11 C Qm C Js,,, and from the inequality f;, <«
and (1.23) it follows that fg,, < a.

Thus the constructed sequence @,,, m = 1,2,..., has the required prop-
erties. 0O

Remark 1.23. If the dimension of the space d = 1, then, due to Lebesgue
theorem 1.1, in Lemma 1.21 we obtain that f(z) < « almost everywhere on
Ro \ (U;R;).

Remark 1.24. If in addition to the conditions of Lemma 1.21 we assume
that f € LP(Ryp) for some p > 1, then from Corollary 1.4 for d > 2 it follows
that f(z) < o almost everywhere on Ry \ (U;R;).

Lemma 1.22 is a particular case of the following statement.

Lemma 1.25. Let d > 2. Let f be a measurable function on the segment
Ry C R such that

/R )2 (1 + | f()) dy < oo,

Assume o > fr,. Then there exists a family of segments R; C Ry, j =1,2,...

with pairwise disjoint interiors such that fr, = a, j=1,2,... and f(r) < «
at almost every point x € Ry \ (U;R;).

The proof of this lemma is based on the application of Theorem 1.5, we
will discuss it later. First let us introduce the notion of the contraction of a
segment and prove one auxiliary lemma.

We say that the segment R’ = [d/,V] = H?:l [al,b)] C R? is obtained
by contraction of the ip-th side of the non-degenerate segment R = [a,b] =

H?:l [ai, b;] C RY with some parameter A\, 0 < A < 1, if [a}, b] = [a;, b;] for i #

17 71

io, and [af ,b] | is either [ai,, ai, + A (biy — aiy)] or [biy — A (biy — ai) , biy)-
Lemma 1.26. Let d > 2 and let J, C RY, s = 1,2,..., be the sequence of

segments such that each Jsy1 is obtained from the biggest side of the segment

Js by contraction with Mg, 0 < Ag < % Then there exist a natural number
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i, 2 <ig < d, and a strictly increasing sequence of natural numbers s,,, m =

1,2,... such that for any s,, there exists a segment Q,, = Hle [agm),BEm) ,

obtained from the biggest side of the segment Js, by contraction with \,,, so

m

that
Jop41 C Qm C Js,.» (1.24)
, 1
Asn S Ay < > (1.25)
(m)  _(m)
b, —a
1< 2o "% o (1.26)
B(m) _ —(m)
1 1

Proof. Since Jsy1 was obtained by contraction of the biggest side of the seg-
ment J; = H?Zl [a(8)7 b(s)} with 0 < X < %, similarly to the proof of Lemma

7 7

1.21, we conclude that the diameters of the segments J tend to zero as s — oo.
Taking into account that all J; are non-degenerate, we obtain that for the in-

finite set N1 C N of numbers s the side [ai”, bgs)} is the biggest side of the
segment Js. For s € V7 let us denote by i, 2 < iy < d, the number such that

bgs) — ags) = max (bgs) — ags)) .

s s 2<i<d

Since the set of all i, is finite there exists ig, 2 < ig < d, and an infinite set
Ny C N; such that is = ig for all s € Nj. Clearly, the set N\ Ny is also
infinite. Hence there exists an infinite set N3 C Ny of numbers s € Ny such

Let s,,, m = 1,2,... be the elements of the set N3, arranged in the
ascending order. For any natural number m let us denote by @Q,, the segment,
obtained by contraction of the biggest (i.e. the first) side of the segment J,,

with
(b(sm) _ a(snL) 1)
A, =min [ 20— |
bg m) _ ag m)’ 9

so that Q. D Js,, +1. Let us show that such a segment does exist and satisfies
(1.24), (1.25) and (1.26).
Since s, € N and s, +1 ¢ No

b§8m) _ a(lsm) Z bESWL) _ a’ijl) Z max (bz(sm) _ agsm)) ,
i#£1,i0

b(sm) . a(sm) _ b(sm+1) o a(_sm+1) > max (b(sm+1) . a(sm+1))
10 0 0 0 — i;éio (3 (3 °

From here, taking into account that A\ < %, we get

Sm
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bgsm-&-l) B agsm-&-l) b(lsm-i-l) . a(lsm+1) 1
e e R e E RO R I
1 T @ 1 T @

b(s'rrz) _ a(AS'"L) 1 1
< : 0 0 - _ )\/
S min (bgsﬁl) B agsm)a 9 m — 2

As

so that (1.24) and (1.25) are satisfied. Further, since

» Yig 77,0

we have
by —an _

(
BT 4, (7 =)

—1
bEjm) _ agjnl) < . (b(s?n) az(.jnl) 1>>
= .~ \mn\ - —-——-_ 5= ,
b e P gl 2

which implies (1.26). O

N ) bgsm) _ aZ(Em)

Proof of Lemma 1.25. In the proof of Lemma 1.21 for almost every point x €
E = Ro\ (szl Rj) we constructed the family of segments J,(x), contractible

to x, such that each of Jst1(x) was obtained by contraction of the biggest side
of the segment J,(z) with As, 0 < Ay < % Hence, according to Lemma 1.26,
up to a set of zero measure the whole set E can be presented as a finite
collection of subsets Fo, ..., Fy C E such that for every = € E}, there exists a
sequence of segments Q,,(x), contractible to x, which satisfies (1.24), (1.25),
(1.26), and such that ig = k. Moreover, taking into account the definition of
the number ¢’, given in the proof of Lemma 1.21, from (1.24) and (1.25) we
obtain that fq () < a.

Fix some k, 2 < k < d. Let us construct a collection B of segments
from Ry, according to the following rule. If x € Ej, then we assign to By all
segments @, (x), obtained above by application of Lemma 1.26. Otherwise,
if x € Ry \ Ey, then we assign to By, all possible cubes contained in Ry and
containing the point z. Due to (1.26), we can apply Zygmund theorem 1.5 for
d1 = 2 to the collection of segments By. Then

lim )dy =
diamQ—o0 |Q|/ v )

for almost all x € Ry. In particular, this equality holds true for almost all
x € Ej. On the other hand, for 2 € Ej we have fg(,) < a. Thus f(z) < a for
almost all x € Fy.

Since k € {2,...,d} was arbitrary the proof of lemma is complete. O
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We conclude this section with the most complete version of the Riesz
lemma for the multidimensional case. First we introduce some definitions and
prove a few auxiliary results.

Let Ry C R?. We say that the family B = {J} of the segments J C Ry
has the “dyadic” property, , if for any two segments from B either the interior
of their intersection is empty, or one of the segments is entirely contained
into another one. The next lemma is an analog of the well-known Vitali-type
lemma [70] for a family of segments with the “dyadic” property.

Lemma 1.27. Let Ry C R? be a segment, and let B be a countable family
of the segments J C Ry with the “dyadic” property. Then there exists a sub-
family B' C B of segments with pairwise disjoint interiors such that

U=y~

JeB’ JeB

Proof. Assume that the segments in B are ordered in such a way that their
diameters do not increase. We throw out from B all segments Jj, k > 2 such
that the interior of their intersection with J; is non-empty and denote the
remaining family by B;. If B; contains not more than two segments, then we
terminate the process and set B’ = B;. Otherwise we pass to the next step.
After the j-th step we obtain the family B; of segments such that the first j
of them (or j+ 1, depending on whether their total number is greater than j)
have pairwise disjoint interiors. If B; contains not more than (j+1) segments,
then we set B/ = B; and stop the process. Otherwise we throw out of B;
all segments Ji, k > j + 1, such that the interiors of their intersection with
Jj+1 are non-empty, and denote the remaining part by B;;,. Continuing the
process we obtain a finite or countable collection of families B;. Clearly the
family B’ = ; Bj satisfies all required properties. O

Consider the segment Ry C R? and let B be a family of segments J C Rq
so that (J ;.3 J = Ro. Let f be a summable function on Ry. The function

Maf(@) = swp = [ [fw)ldy. v e Ro
B3z [J] /g
is called the maximal function generated by the family B. Here the supremum
is taken over all segments J € B which contain z.

From Lemma 1.27 by the standard construction (see [70]) one can show
that the maximal operator Mg is of the so-called weak (1 — 1)-type. Namely,
the following lemma hold true.

Lemma 1.28. Let f be a summable function on the segment Ry C R, and
let B be a countable collection of segments J C Ry with the “dyadic” property,
s0 that \J;cz J = Ro. Then for any A > 0

o e Ro: Muf(z) > )| < 1 / ()] d.

{Mpf(@)>A}
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Proof. Denote by By the family of all segments J € BB such that ﬁ fJ |f(x)
dx > A. Then, obviously,

{xeRy: Mpf(x) > A} = U J.

JeBy

Applying Lemma 1.27 to B; we obtain a family B’, which contains segments
with pairwise disjoint interiors and such that

Us=U

JenB’ JeB,
Therefore
{z€Ro: Mpf(z) >N =] J| =D IJ<
JenB’ JeB’
1
< Z If Idx—* If(w)\dx=x |f ()] dz.
jm U, w7 {Mp f(z)>2}
0

The following lemma is a version of Lebesgue theorem 1.1 for the set of
segments with the “dyadic” property.

Lemma 1.29. Let f be a summable function on the segment Ry C R?, and
let B be a countable collection of segments J C Ry with the “dyadic” property,
so that | J;cgJ = Ro. Let E be a set of points x € Ry such that at every x
there exists a sequence of parallelepipeds J;(x) € B, i = 1,2,..., containing
x, whose diameters tend to zero. Then for almost all x € E there exists

D(f,z) =lim; oo f,(x) and
D(f,x) = f(x).

Proof. For any x € E let us denote

D(f,z)= limsup f;, D(f,z)= _ liminf f;.
diamJ—0, Joz diamJ—0, Joz

It is clear, that for any function g, continuous at x € F,
D(g,z) = D(g,z) = D(g, ) = g().

Choose some € > 0. Let us present f as the sum f = g+ b, where the function
g is continuous on Ry and ||b|(g,) < €. Then
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ﬁ(f)l‘) —Q(f71') :ﬁ(b75€)—2(b,1‘) S ZMBb(JU), z € FE.
Hence, by Lemma 1.28, for A > 0

_ A
{z € E: D(f,x)— D(f,z) > \}| < Hx € E: Mpgb(x) > 2}‘ <
2 2e
< — < —.
= )\Hb”L(RO) =\
Since € was arbitrary the last inequality implies
|{CC SO 5(fv‘r) —Q(f,l’) > )\}| =0.

Now, recalling that also A > 0 was arbitrary, we see that the equality D(f,z) =
D(f,z) holds true at almost every € E. This means that there exists D(f, z)
and D(f,z) = D(f,x) = D(f.x).

It remains to prove that D(f,x) = f(x) for almost all z € E. Again, we
choose some € > 0 and present f in the form f = g+b with g being continuous
on Ry and [|b||(r,) < €. Then, since D(f,z)— f(x) = D(b,z) —b(x) at almost
every x € E for any A > 0

{z e E: [D(f,2) = f(2)| > A} = [{z € E: |D(b,x) —b(x)| > A} <

<z € E: |D(b,z)|+ bx)] > A} <

< erE: |D(b,z)| > /Q\HJereE: |b(x)| > /2\}‘ <

<Hx€E: Msb(x)>;\} {er: |b(x)|>;}

The first term can be estimated by means of Lemma 1.28, while to the second
one we apply the Chebyshev inequality. Then

{z e E: [D(f,2) = f(2)] > M} = [{z € E: |D(b,x) —b(x)| > A} <

_|_

2 2 4e
< s bllzere) + Mol nere) < -
Hence, as ¢ was arbitrary, we have |[{z € E: |D(f,z) — f(z)| > A}| = 0 for
any A > 0, and since A was also arbitrary it follows that D(f,z) = f(z) for
almost allz € E. O

Now we can easily prove the analog of the Riesz lemma in the general
form.

Lemma 1.30 ([47]). Let Ry C R be a segment. Assume f € L(Ry) and
a > fr,. Then there exists a family of segments R; C Ry, j =1,2,..., with
pairwise disjoint interiors such that fr, = a, j=1,2,..., and f(z) < a for

almost every x € Ry \ (Uj21 Rj).
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Proof. Repeating the proof of Lemma 1.21 we obtain two families of segments:
{R;};5, and

BE{JW'), i=1.2,... 1, 5:1,2,...}.

It is easy to see, that the family B satisfies the “dyadic” property. Let E = Rg\
(U i>1 Rj). Then the family B and the set E obviously verify the conditions
of Lemma 1.29. According to this lemma, for almost all z € E

flx) = lim £ ().

Since f,(») < @ we see that f(x) < o for almost all x € E. O

We have already mentioned above that the proof of Lemma 1.16, based
on the “stopping times technique”, can be easily adopted for Lemma 1.18.
Similarly, in the multidimensional case the proofs of Lemmas 1.21 and 1.30
can be modified in order to get the following statement.

Lemma 1.31. Let Ry C R? be a segment. Assume f € L(Rp) and a < fg,.
Then there exists a family of segments R; C Ry, j = 1,2,... with pairwise
disjoint interiors such that fr, = o, j = 1,2,..., and f(x) > a for almost

every x € Ro \ (szl Rj).
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Properties of Oscillations and the Definition
of the BM O-class

2.1 Properties of Mean Oscillations

The quantity .
21:Q) = gy [ /@)~ sal da

is called the mean oscillation of the function f € Ly, on the cube Q@ C R?.

In this section we will study the properties of mean oscillations. First of
all we note that 2(f; Q) = 0 if and only if the function f is constant a. e. on
Q. Obviously, for any constant A we have Q(f + \; Q) = 2(f; Q).

Property 2.1. Let f be a summable function on Q). Then
2

QfQ) = = (f(z) = fq) dz =
@ Jiveq: 1> 10}
2
- 2 o - f(@) da. (2.1)
@ Jizeq: r@)<sa)
Proof. Indeed, from the trivial equality
/ (H@) ~ fo) du+ [ (f(2) ~ Jq) dx = 0
{z€Q: f(z)>fq} {z€Q: f(z)<fq}

it follows that

f(@) = fq) dxz—/ (f(z) = fo) do =

(
/{mGQ: f@)>fo} {z€Q: f(z)<fq}

- / (fo — f(2)) de.
{z€Q: f(z)<fq}

Hence
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[ 17) fal dz =
Q

(f(@) = fq) deJr/ (fo — f(x)) dz =

/{IGQ: f(@)>fq} {reQ: f(@)<fo}

—o / (f(z) — fo) dz =2 / (fo - f(z)) dx.
{zeQ: f(z)>fq} {zeQ: f(z)<fq}

Dividing the last equality by |@| we obtain (2.1). O

Property 2.1 will be frequently used in the further calculations. Now let us
present two lemmas, which follow from Property 2.1. This lemmas will play
an important role in finding the sharp estimates of equimeasurable rearrange-
ments of functions in terms of their mean oscillations.

Lemma 2.2 ([34]). Let the non- z'ncreasing function ¢ be locally summable
on [0,4+00), and let F(t fo p(u)du, t > 0. Then for any constant a > 1

F(Z) _zt/ o(u) — F()|du, t> 0. (2.2)

Proof. Let t > 0. If ¢ (£) < F(t), then

E,={uel0,f]: ¢u)>F(@{)}C [0, H .

According to Property 2.1,

F(L)-ro-1 " (o)~ F(8)) du =

<

[ =) du=57 [ o - £ du
Ey 0

Otherwise, if ¢ (L) > F(t), then E; D [0, £], and, again by Property 2.1,

F()-ro=5 " oty - Py au < JRCCEOE

/Iw ()] du. D
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In the same way one can prove the following analog of Lemma 2.2 for a
non-decreasing function.

Lemma 2.3 ([43]) Let the non-negative function ¢ be non-decreasing on

[0, 4+00), and let F(t) = 1 fo o(u)du, t > 0. Then for any constant a > 1
t al [*
Ft)—F|—-) <== |pu)—F(t)|du, t>0. (2.3)
a 2t Jy
Denote

Property 2.4.
'(f;Q) < 2(f;Q) <22'(f;Q). (24)
In general the constants 1 and 2 in the left and the right-hand sides are sharp.

Proof. The left inequality in (2.4) is an obvious consequence of the definitions
of 2'(f;Q) and 2(f; Q). On the other hand, for any constant ¢

MﬁQw=Qhéuuwamwm=k;AJﬂw—R;L;@nqug

< o Jo @ -t dvde < g [ 1560 =l d

Taking the infimum over all ¢ we obtain the right inequality of (2.4).

Further, for f(x) = Xjo0,1/2/(%) — x(1/2(®), = € Q@ = [0,1], we have
fo=0, 2(f;Q) =1.1If |¢| <1, then

/01|f(x)—c| dx:/ol/Q(l—c)dx—&—/l:Q(c—(—1))dﬂc= 1,

while in the case |¢| > 1 obviously fol |f(z) —¢| dz > 1. This means that
2'(f;Q) = 1. Therefore, the left inequality of (2.4) becomes an equality, i.e.,
the constant 1 of the left-hand side of (2.4) cannot be increased.

Now set f(z) = x[o,e](z), where z € @ = [0,1] and 0 < € < 3. Then
fo =¢ 2fQ) =2[;(1 —e)dr = 2e(1 — ¢). Let us calculate £2'(f;Q).
Clearly, it is enough to consider only the constants ¢ such that 0 < ¢ < 1. For
such a constant we have

/O F(z) — cf dx:/o (1—c)dx+/€ cdr = e(1—)e(1—g) = £+c(1—2),

and so £2'(f; Q) = €. Finally,
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2(f;Q)
2'(f;Q)

so that the constant 2 of the right-hand side of (2.4) cannot be decreased. O

"ep. 4,4147 ) — "
0 (f,Q>—Q|2/Q/Q|f<> F()] dy d.

Q(f;Q) < 2"(f;Q) < 202(f;Q). (2.5)
In general the constants 1 and 2 in the left and the right-hand sides are sharp.

=2(1—-¢)—2, €—0,
Denote

Property 2.5.

Proof. The following calculation yields the left inequality of (2.5):

9<f;@>=ﬁcg|/62|f<x>—f@|dx=@/Q\ﬂx)—@/czf(y)dy\ e <

|Q|2//|f y)| dydz = 2"(; Q).

The right inequality of (2.5) is also trivial:

o L o i
0 (f,Q)|Q|2/Q/Q|f() £()| dydz <

1 1
§|Q2/Q/Q|f(:c)—fczdydx—i—|Q2/Q/Q|f(y)—fQ|dydm:QQ(f,Q),

Set f(z) = Xj0,1/2)(x), * € @ =[0,1]. Then fo = 3, 2(f;Q) = 3 a

, 1/2 1 1 1/2 1
_Q(f;Q)z/ dx dy—!—/ dx/ dy:§.
0 1/2 1/2 0

This means that the constant 1 in the left-hand side of (2.5) cannot be im-
proved.

Further, if 0 < e < 3, we set f(z) = X[0,0)(2) — X(1—c1](2), z € Q = [0, 1].
Then fo =0, 2(f;Q) = 2¢, and

€ 1—e 5 1 l1—e €
Q”(f;Q):/ d:c/ dy+/ dac/ 2dy+/ dac/ dy+
0 € 0 1—¢ € 0
1—¢ 1 1 € 1 1—¢
+/ d:c/ dy+/ dm/ 2dy+/ dx/ dy =
€ l1—e 1—¢ 0 1—e €

=4e(1 — 2¢) + 262 = 4¢ — 6%



2.1 Properties of Mean Oscillations 29

Hence

2"(f;Q)

L 9 352, £—0,

2(f;,Q)
so that the constant 2 in the right-hand side of (2.5) cannot be decreased. O

Property 2.6.
211 Q) <202(f;,Q), (2.6)

and in general the constant 2 is sharp.

Proof. Indeed, by (2.5),

20f1:Q) < 2" (f1:Q) = @1'2/Q/Q|f<m>|—|f<y>|dydxg

1
< QP/Q/QIf(w)—f(y)I dy di < 20(f;Q).

On the other hand, for the function f(x) = X[o.¢)(*) — X(1-c,1(¥), Where
z€e€@=[0,1]and 0 <e < %, we have fo =0, 2(f;Q) = 2¢, |f|g = 2¢, and

Q(|f\;Q):2/ (1— 2) dz = 4e(1 — 22).
[0,6)U(1—e,1]
Hence

Q(f;Q)

W:2(1—25)—>2, e — 0.

Thus the constant 2 in the right-hand side of (2.6) is sharp. O
Property 2.7. Let f be an essentially bounded function on the cube Q. Then

Q) < L ( sup f(x) — s inf f(a:)) , (2.7)

zEQ
and in general the constant % in the right-hand side is sharp.

Proof. The inequality

2f;Q) < ess sup f(z) — ess int (),
z€EQ zeQ

which is more rough than (2.7), follows immediately from (2.5). Indeed, since

[f(z) = f(y)| < esssup f(x) —ess inf f(z), xz,y€@,
TEQ zeQ

we have

Q) < '(F:Q) = @ /Q /Q F(@) — f(y)) dyda <
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< ess sup f(x) — ess inf f(z).
z€EQ zeQ

In order to prove (2.7) it is enough to consider the case
A =ess sup f(x) = —ess inf f(z).
zEQ z€Q

Otherwise it is sufficient to consider the function f(x) — M, x € @ with

M = 3 (ess sup,cq f(x) + ess infreq f()).
If fo =0, then |f(z) — fgl = |f(z)| < A for almost all z € Q. Hence

Q) = IC3/@|f<af:> — fol dz = @'/andx <A,

and (2.7) holds true in this case.
Now let us suppose that fg > 0. Denote By = {z € Q: f(z) > fo}, E2 =
Q\ Ey. It |Ey] <|Q]/2, then

2f;Q) = (f(x) — fq) dx A By < A,

IQ\ \QI

and hence (2.7) holds true. Otherwise, if |E1| > |Q|/2, then |E3| < |E;| and
we have

AQ = (/ ()~ fo) do+ [ o 7(@) dm)z

1

- ( o= [ f(x)dw+fQ<|Ez|—|E1|>) <

< ( RECEYRE ) <

1
— d dz | =
|Q| </m f(z)>0} fle) x+/{w: f(z)<0} @) :E)

- Q|/Qf<w>|dx <A

Thus also in this case inequality (2.7) is satisfied.

So, we have proved (2.7) for the case fo > 0. The case fo < 0 can be
treated analogously. This completes the proof of (2.7).

Taking f(x) = X[o,1/2)(2), € Q = [0,1] as the test function it is easy to
see that the constant 1 in right-hand side of (2.7) is sharp. O

Remark 2.8. In particular7 (2.7) implies

20f;Q) < 1fllw- (2.8)
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Remark 2.9. We have presented the direct proof of inequality (2.8). However,
it can be proved in a much easier way using the Schwartz inequality. Namely,

2(f; = —1 T) — T i —1 T) — 2 de =
1 2 o 2 2 _ 2
] /Qf (@) dz = (fQ)” < /7l = Ifl5%-

For 1 < p < oo the quantity

a0 -{ 5 [ 17— sar dw}w

is called the mean p-oscillation of the function f € L on the cube Q C R%.

loc

Remark 2.10. Actually, while proving inequality (2.8) in Remark 2.9, we
have obtained the inequality

2(f;Q) < I lloos

which is stronger than (2.8). From here and from the Holder inequality it
follows that

2(4:Q) < £l (2.9)

for p < 2. However, in general inequality (2.9) is not true for all p, 1 < p < co.
Indeed, for the function f(z) = xo,5/81(%) — X(5/8,11(z), * € Q = [0,1], we
have fg = i,

1 » »
Qg(f?@):/o |f(z) — fol? dx = (i) Z+<Z> .g,
so that

P p 1/p
au@={(3) 2+ (3) 3 ~is 1=l po

Within this context the following question is natural: What are the expo-
nents p which satisfy (2.9) ¢ Notice, that the inequality

2p(f; Q) <2/ flloo

is obviously true for all p, 1 < p < oo. This is why the question, stated
above, can be reformulated in the following way: What is the minimal constant
¢ = ¢(p), which guarantees

2(f;Q) < | fllow
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for any function f € L>?
For the answer to the both questions let us denote

2,(f:0,1
Cp — sup P(f7 [07 ]) .
fer=(o1)  lIflloo

Theorem 2.11 (Leonchik, [52]). Forp>1

C,=2 sup {h(1—h)"+h?(1—h)}"". (2.10)
0<h<1

Proof. For 0 < h < 1 let fr(x) = x[0,n(%) = X(h,11(%), € [0,1]. Then we
Obtain Hfh“oo = 1a (fh)[o’l] = 2h’ - 17

28 (fn;[0,1]) = 2P {A(1 — h)? + hP(1 — h)}. (2.11)

Therefore C, > B, where B, denotes the right-hand side of (2.10).
In order to prove the opposite inequality

C, < By, (2.12),

we observe that it follows immediately from the inequality

2,(f;10,1]) 2% sup {h(1—h)? +h"(1—h)}, (2.13)
0<h<1
where the function f is non-increasing on [0, 1] and f(0) = —f(1) = 1. Assume

that f satisfies these conditions. Let 2* be such that f(z) > fo,1) for < h*

and f(z) < foq) for > h*. Set h = %(1+f[071]). Then 0 < h < 1 and

Ji0,1) = 2h — 1. It is easy to see that there exist hy, 0 < hy; < min(h,h*), and
ha, max(h,h*) < he < 1, such that

" P ! P

R0 = [ (1@ = fon)” dot [ (o = 1) do =

h

1

h1
:/0 (1= fo)” d$+/h (foy +1)" da <

2

h 1
< [ 0= fow) do+ [ (o +1) da = 9 (slo.1).

where the function f;, was defined at the beginning of the proof. From here
and from (2.11) we obtain (2.13). O

In order to study the behavior of the constants C}, defined in Theo-
rem 2.11, first we prove one more inequality.

Lemma 2.12 (Korneichuk, [50, Lemma 5.2.3, p. 225]). For0<p <3

h(1—h)P +hP(1—h)<27P 0<h<l (2.14)
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Proof. Notice, that in the original work [50] inequality (2.14) was given in the
following equivalent form:

2 (uP +u) < (1 +u)P™, wu>0.

The proof, which we are going to present now, is different from the one of

[50]. Setting h = %1, we transform the inequality (2.14) into

(1-) [+t '+ (1 -t <2, —-1<t<1L (2.15)

Let us denote the left-hand side of (2.15) by ¢(t). The function ¢ is even on
[—1, 1], thus it is enough to prove (2.15) for 0 <t < 1.
Let 1 < p < 2. Denote 9(t) = (1 +¢)P~t + (1 — t)P~L. Then ¢'(t) =
(p—1)[(1+¢t)P2 = (1 —t)P72] < 0, ie. the function ¢ does not increase
n [0,1]. Since the function 1 — 2 is non-increasing it follows that also the
function ¢ is non-increasing on [0, 1]. Therefore

o) <p0)=2, 0<t<1.

The case p = 0 is trivial. So, it remains to consider the case p € (0,1) U
(2, 3]. We can write

olt)=(1-12) 2+f) 2= kt’“+2 pol)o =B t)’“}
=2(1—#?) 1+Z p 25),55]:
_ —~(P—1)...(p—25) 2s _ 2_Oo (P—1)...(p—25) 5519 _
=2 1+S§ @s)! % —t ; 29 t ]
:2{1—#{(‘@_1)2(!1)_2)—1}752—#

~[(P=D.(p=25) (p=1)...(p=(25-3)p—(25-2)] .| _
+> [ (2)! B (25 — 2)! }tQ } -

:2{1+ [(p_l);p_2> —1} 24

(-1 (p—(2s-2) [(p— (25 —1))(p — 25) 2
D 25 —2)! [ (25— 1)(25) _1% }

[\v]

s=
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Since p € (0,1) U (2, 3] we have

(p*1)2(p*2) _1<o,

i.e., the coefficient in the right-hand side of the last equality, which corresponds
to t2, is non-positive. Further, if 2 < p < 3, the first two terms of the product
(p—1)(p—2)...(p—(25s—3))(p— (25— 2)) are positive, while the other terms
(we have an even number of them) are non-positive. In the case 0 < p < 1 all
terms (even number) are non-positive. So, the whole product is non-negative.
Since p < 4s — 1 (s > 2) we have p? — p(4s — 1) < 0. This means that
W — 1 < 0. Therefore all the coefficients of the sum in the right-
hand side of the last equality, which correspond to 2%, are non-positive. Thus
the whole sum is non-positive. Finally we have

pt) <2, 0<t<1

forpe (0,1)U(2,3]. O
Now from Theorem 2.11 we easily derive

Corollary 2.13. The constants C),, are monotone increasing and satisfy the
following properties:

(i4) 1<Cp<2, 3<p<ox;
(ii4) Jim € = 2.

Proof. The monotonicity of C, follows immediately from the Holder inequal-
ity. Clearly, C}, > 1 for all p > 1. On the other hand, in order to prove () it
is enough to use Theorem 2.11 and Lemma 2.12.

Assume p > 3. Denote ¢(h) = h(1 — h)? + h?(1 — h). Then ¢ (3) =277,
¢ (3) =0and ¢" (3) = 2% Pp(p — 3) > 0. These properties of the function
@ imply that in a small enough neighborhood of the point % there exists h
such that p(h) > 27P. According to Theorem 2.11, this is equivalent to the
left inequality of (i7). The right inequality of (i7) is trivial since for p > 1 we
have ¢(h) < 2h(1 — h) < 1, so that C, < 2171/P < 2.

Finally, for some fixed h, 0 < h < 1, and p — o0

lim Cp, > lim 2(f,;[0,1]) =2 lim (p(h)Y? = 2max(h,1 — h).
pP—00

p—00 p—00

Choosing h to be small enough, we obtain (i73). O
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The next property shows the semi-linearity of mean oscillations.

Property 2.14. Forp>1

p(f+9:Q) < 2,(f;:Q) + 2,(9: Q), (2.16)

2p(Mf;Q) = A2, (f; Q) (2.17)

for any constant .

Proof. Indeed, since (f + ¢g)go = fo + 90 and (Af)g = Afg by Minkowski
inequality we have

1/p

2,(f+9:Q) ={§2| /Q (@) +9(@) - fo —gQV’dx} < 0,([; Q)+ 2(0: Q).

1
Q

Property 2.15 (Klemes, [32]). Let [ be a summable monotone function on
I = [aq,B1], and let I = [, B] C I be such that fr = f1,. Then

1/p
rzp(Af;Q):{ |Af<x>—AfQ|de} — N2(£Q). O

Qf; 1) < Q(f; ). (2.18)

Proof. We can assume that f does not increase on I;. Let us consider the
non-trivial case 2(f;I) > 0. Since f is monotone there exists v € («, 3) such
that f(z) > f1, if ¢ € [a1,7] and f(z) < f, if © € [, 1]. The monotonicity
of f(x) — fy, implies

@ aez [T - an

v—a1 ),
1 B 1 B8
e / (1= @) do > 5= / (f1 — f(x)) dz,
or, equivalently,
T y—a , 2.19
T @) — fa) de = 7 () — ) da (3:19)
b=y < By (2.20)

J2 = f@) de [0 (fr = f(@)) da
Using the equalities
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/ (@)~ fr) do = / (fr — f(x) de, (2.21)
v B

/ (F(2) — fr) do = / (fr — f(x)) da, (2.22)

which follow from Property 2.1, and summing (2.19) and (2.20), we obtain

ﬂl — < ﬂ—a
W (F@) = fr) de = [ (f(x) = fr) dz’

But, according to Property 2.1

(2.23)

ain) = —— | (F@) - fr) d,

o g,

auin) = 72— [ (@) - ) d.

This, together with (2.23), yields (2.18). O

If we consider the analog of inequality (2.18) for the oscillations §2,, 1 <
p < 00, then the last proof fails because it is based on equalities (2.21) and
(2.22) that have no analogs for p > 1. However, the following property is
satisfied.

Property 2.16 ([40]). Let f € LP, 1 < p < oo, be monotone on I1 = [ay, 1],
and let I = [a, f] C I be such that fr = fr,. Then

2,(f:1) < 2,(f; ). (2.24)

For the proof we will need the following two lemmas.

Lemma 2.17. Let I} = a1, /1] D [o, 8] = I and let the function ¢ € L(Iy)
be non-increasing on Iy, so that

¢r = =0. (2.25)
Then
1 A atar Ja lo(@)]dz - 55 [5" |o(x)] da
ﬁ_a/ o(z)| de < 21 y e . (2.26)
o a—aa fal ‘SO(‘,E” xz + ﬁl*ﬁ fﬁ |(,0(f1;)| xz

Proof. As in the proof of Property 2.15, let us choose v € (a, 3) such that

/: o(z)de = — /f o(z) de = ;/j lo(z)| da. (2.27)
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From (2.25) and from the monotonicity of ¢ it follows that ¢(z) > 0 if x €
[a1,7], and p(z) < 0 if = € [y, 41]. Further, the monotonicity of ¢ implies

ez L [Tpwld
o — o al@x ./L'_,_Y—a . e\ X,
B1
dm>7/ )| dex,
p1 — ﬂ/ =) )

1 e
T e@ldr [ e de
11 < 1 g_’y ’
o(@)|dz ~ 5 [P o) da

Notice that, by (2.27), the denominators of both fractions in the right-hand
sides of the last inequalities are the same. Summing up we obtain

1 1 0 —« B 08—«
ey Joo I ()Idx

< = .
()| de S le(@)] da fﬁ p(z)| dz
This inequality is equivalent to (2.26) and the lemma is proved. O

ie.,

We use Lemma 2.17 to prove the next inequality.

Lemma 2.18. Assume that for some p > 1 the function ¢ € LP (I1) satisfies
the conditions of Lemma 2.17. Then

Yp(z)| d

1of oy Jo lP(@)]d
< 1 JOq
= | e @

=< > X
mgngw>wm+gl [ (@) de

1 o p— B p—1
X x)| dx / )| dz . 2.28
(a_alll¢<n ) s el (228)
Proof. From the monotonicity of ¢ it follows that

/; lp(2)[” dz < (a o /: lo(z)] dw)p_l /: lo(z)| da,
/ (@) da < (ﬁ ﬁ/ﬂl |dx>p_1/j|g0(x) dz,

with the same v as in the proof of Lemma 2.17. Summing up these two in-
equalities and using (2.27) we obtain
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[ et ar < [ ot aex
1 o p— B p=l
g <a—a1/al Wj)'dm) ([51 ﬁ/ 'dl">

From here and from (2.26) inequality (2.28) follows. O

Proof of Property 2.16. We can assume that the function f does not increase on
I. Set p(x) = f(x) — fr, € I. Then the function ¢ satisfies the conditions
of Lemma 2.18. It is easy to see that in order to proof Property 2.16 it is
enough to show that

1

1
o [ e@rde= 5 [ le@p d. (229)
a1 s iy

Denote I’ = [a1,al, I" =B, f1]. Then the equality ¢; = ¢;, = 0 implies

[ letlde = [ lpta)dn (2.30)
1

i) @) do = [ ot da -
|I[ (I'/'“" Apde— g [ 1o 'pd""”)

1
—|—I”< / o(z)Pdr — — /gp pdx)]z
1 I/ + I//
:1[/ el o+ [ Jotap s - LLECD /| |de].
L] Lr I |

Now using the equality

Hence

1z |1/| v le(@)] da

‘Illl — |I/ ,
S G

which follows from (2.30), we have

1 1
i [ le@r s - / ()P dz =
1

1
_[" 1 / il f[/ ‘@(zﬂdx 1
71 |7 [ le@)f? de + T [ le(@)|P de—
I l|f’| I o Jpo lo(@) dae 117] S
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% " x dJ?"‘% ’ z)|dx
] i S le(@)] 77 Jr le(@)] 'G/IW(I)pdx]'

77 Sy 1(2)| da
y (2:28),

1
|Il‘ |SO ‘de_ |I|/|S‘9 |pdl‘>
I / ) ﬁfl,\w o) dz 1 /
L d b
- 1|l|p| P e e 177 1P
1 1 p—1 1 p—1
~ [ e@las ( (o [ e@la) (g [ pelan) ) | =
_
T \1/ | )" do — |I, |<P )| dx +
1
77 fI' ()| da 1 / » 1 / p
Vi dr — d >0
! ﬁf” |§0(x)|d$ |IN‘ I |SD($)| * |I”‘ I |SD($)| v -

where the last inequality follows from the Holder inequality. Thus we have
proved (2.29) and Property 2.16 follows. O

Remark 2.19. The proof of inequality (2.24) that we have just presented
fails if 0 < p < 1. We do not know whether (2.24) holds true for 0 < p < 1.

2.2 Definition of the BM O-class and Examples
We will say that the function f € L, is of bounded mean oscillation, if

I fll« = sgpﬂ(f;Q) < oo

Here the supremum is taken over all cubes Q@ C R?. The class of all such
functions f is denoted by BMO. This class was first defined in the work
by F. John and L. Nirenberg [30] in 1961. In this paper they obtained the
John—Nirenberg theorem, which plays the fundamental role for BMO. We
will consider it later. Here we will study some elementary properties, implied
by the properties of mean oscillations, considered in the previous section. In
addition we will consider several examples that will be of use in what follows.
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Denote

I£1% = sup 2'(f;Q),  [IfII¥ = sup 27(£; Q)
Q Q

where, as before, the supremuma are taken over all cubes @ C R?. Then from
(2.4) and (2.5) it follows immediately that

LA < ILFI < 2015115

1Al < TAIE < 20l

This means that in the definition of the BMO-class one can use the mean

oscillations £2'(f; Q) and 2”(f; Q) instead of 2(f; Q).

Let Q@ C R? be a cube. Then there exist two balls B; and Bs such that
31 C Q C By and jj|B2| < |Q| < | B1|, where the positive constants ¢/, and
¢j depend only on the dimension d of the space. We have

25 = |Q|2//|f )| dydz < |Q|/ |f(x) = fB,| dv <

1 2
C |BQ| |f( ) fBz‘dm_:gQ(f;B2)a

2
02(f;B1) Bl|2/Bl/Bl y)| dyde < B . |f(z) — fol de <

<2 / 17(@) ~ ol dz=26,2(£: Q).
QI Jg
From these two inequalities we see that the mean oscillations in the definition
of the BMO-class can be calculated over all possible balls B C R?.

For any fixed cube Qo C R? we will denote by BMO = BMO(Q,) the
class of functions f such that

I fll« = sup 2(f;Q) < 0
QCQo

where the supremum is taken over all cubes Q C (Qg. Notice that in order to
show that the function f belongs to BMO(Qq) it is enough to assume the
boundedness of the oscillations only on the small enough cubes. Indeed, if we
fix some 0, 0 < § < 1, then for the cube @ C Qo with |Q] > §|Qo|

: s, M))
!Nﬁ@)gﬂ(ﬁ@)s(Q| = // )| dydi <

)| dx < oo.
52 |Q0|/ @l
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Obviously, BMO(Qo) D BMO(R?) for any cube Qg C RY, and if || f||« < ¢
in each BMO(Q) with the constant ¢ being independent on the cube Q¢ C
R? then || f||. < ¢ in BMO(R?).

Tt is clear that the equality || f||« = 0 means that the function f is constant
a. e. It is also obvious that for any constant ¢

1f +elle = 1 flls-

Further, Property 2.14 implies, that for any functions f, g and a number A

1f + gl <71+ Nlglls,

IAF I = AL W F 1L

e., || - ||« is a norm of the space of functions of bounded mean oscillation,
factorized by the set of all constant functions.

From Property 2.6 of the mean oscillations it follows immediately that if
f belongs to BMO, then |f| € BMO and

T < 2[1F-

The opposite it not true. We will see it later (see Example 2.21).

By virtue of (2.8), every essentially bounded function f belongs to BMO
and

£l < 11 lloo-

However, BMO contains also unbounded functions. A typical example of an
unbounded BM O-function is the logarithmic function.

Example 2.20. Assume f(z) = n o |, r € R Let us show that f €

BMO(R?). As we have already noticed above, it is enough to estimate the
oscillations over all possible balls B C R¢.
Fix some ball B = B(zg,r) C R4 If r < @, then for any z, y € B we

obviously have % < % < 3, and hence

2P < 5 [, [, V) = Sldvae = g [,

Now let us assume that r > lmOl . Denote R = 3r. Then By = B;(0,R) D B
and

|y

In =~
|z

dydx <1In3.

Q2(f; B) <292'(f; B) —21nf@/ |f(z) —c|dx <

|Bi| 1 R
In —dx =
Bl [Bi| Jp, |

1 1
—In—|der=2—
n95| nR‘
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1
=2.3% v / In E dx.
eqR? Jg,  |z]

Here ey is the volume of the unit ball in R (eq = %,

where I is the

Euler gamma-function (see [12, p. 393])).
Since the integral

1 d/2 1 1
—d/ lnﬂdx:2%/ pn—dp
R B1 |$| F(i) 0 p

does not depend on the radius R of the ball the oscillations over all possible
balls B C R? can be dominated by some constant, which depends only on
the dimension d of the space. This means that f € BMO. We remark that,
at least to our knowledge, even in the one dimensional case the problem of
calculation of || f]|. is still open.

In the particular case d = 1 the function f(z) = lnﬁ for —oo < z <
oo belongs to the BMO-class. Since as we have already mentioned above
BMO(]-1,1]) D BMO(R) it follows that f € BMO([-1,1]). O
Example 2.21. Let us show that the function g(x) = sign(x) - lnﬁ does

not belong to BMO([—1,1]). Indeed, for 0 < h < 1 and I = [—h, h] we have
gr = 0 and

1 h
=g [

This example shows that if the absolute value of a function belongs to the
BMO-class, this does not imply that the function itself is a BM O-function.
O

1

In —
2|

1o 1
dr = — In—-dr=14In—- —o00, h—0.
h 0 X h

For 1 < p < oo we will denote by BMO,, the class of all functions f € L
such that

[ fllsp = Sup 2,(f;Q) < 0.

The Holder inequality implies that BMO, C BMO, for 1 < ¢ < p < oo.
Later we will show that all the classes BMO,, 1 < p < oo, coincide (see
Remark 3.19).

Properties 2.15 and 2.16 essentially simplify the calculation of || f]|«p if f
is a monotone function.

Lemma 2.22. Let 1 < p < oo, and let f € L} (Ry) be non-increasing on
R, =[0,400). Then
/]

«p = sup 2,(f; [0, 5]).
50

Proof. Let I = [a,b] C Ry. If fy = f(b), then obviously £2,(f;I) = 0. Other-
wise, if f; > f(b), then using the continuity of the integral with respect to the
upper limit we can find # > b such that
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1 [P
B/ f(z)dx = fr.
0
Since [0, 5] D I and fg,5) = fr according to Property 2.16 we have

Qp(f7I) S ‘Qp(f; [Oa/B])v

provided f is monotone. Obviously this implies the statement of the lemma.
O

For R the following analog of Lemma 2.22 is valid.
Lemma 2.23. Let 1 < p < 0o, and assume that f € L} (R) is non-decreasing

on (—00,0) and non-increasing on (0,+00). Then

||f||*,p = Sup Qp(f§ [0476])
a<0<s

Proof. 1t is enough to show that for any interval I’ C (—o0,0) U (0, +00) and
for any ¢ > 0 there exists a interval I = [a, §] such that a < 0 < 8 and

Qp(£; 1) > 2 (£; 1) — .

For instance, let I’ C (0,400). Similarly to the proof of Lemma 2.22, for
2,(f;1') > 0 we find 8 > 0 such that I’ C [0, 5] and fjo,5) = frr. Then, since
f is monotone on (0, +00), by Property 2.16,

2p(f310,8]) = 025 (f517).

Further, since the absolute continuity of the integral implies the continuity of
the function (1) = 2,(f;[r, 5]), 7 < B, one can find some a < 0 such that

Qp(fi e, Bl) > (£ 1) — &

The case I’ C (—00,0) can be treated analogously. O

Example 2.24. Assume f(z) = In2, # € Ry. Let us calculate ||f|.. By
Lemma 2.22, in order to compute | f]|« it is enough to take the supremum
only over the intervals of the form [0, 5], 5> 0.

For >0

1 [P 1 1
f[o’ﬁ]:B/(; lngdle‘i‘lng,

B
2(f:10.9) :%/0 TEN <1+ln;>‘ iz —
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By Property 2.1,

02(f;10,8]) = 2/01/e (ln; - 1) de = %

Finally, for the function f(z) = In %, 0<x < o0,

2
7 =2.

It is easy to see that this equality still holds true if we consider the norm
[Ifll« in the space BMO([0,5y]) for any By > 0. Recall that, as we have
already mentioned above, we do not know the norm ||g|/.« for the function

g(z) =In |ng|7 —o0 < z < oo. However, it is easy to show that

4

2
= <lgll« <=,
e e

(see Example 2.29). O

Concerning Example 2.24, it is interesting to remark that BMO(R) does
not contain monotone unbounded functions. Namely,

Proposition 2.25. If the function f € BMO(R) is monotone, then it is
bounded.

Proof. Let us assume the opposite, for example, assume that the function f
is non-decreasing and unbounded from above. We can assume that f(0) = 0.
Fix some B > lim,_o4 f(z) > 0. Using the continuity of the integral with
respect to the upper limit, we can find some zo > 0 such that fig ., = B.
Further, let us find ¢ € [0, z¢] such that f(z) > Bif 2 > c and f(z) < B
if < ¢. Obviously, for every b > ¢ there exists a = a(b) < 0 such that
Jia,p) = B. Clearly, a(b) — —oo as b — +o00. So, we can choose b to be big
enough to provide the inequalities

1
b—c

b B 1
[ - w>g g

Then, by Property 2.1,

— b _
ausloth =2 [ () - By do > B
c - 0
Afilath =2 [ B s ezt [ B
_oC—a |al c—ap

b—ac—a b—a
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Summing up these two inequalities, we get

2108 2 3B

Since we can choose B arbitrarily big f ¢ BMO(R). O

The next statement provides the rule for the calculation of || f]|. for any
monotone function f on R.

Proposition 2.26. If f is a monotone function on R, then

£l :% lim_f(a)~ lim_f(z)]. (2.31)

——+00 T——00

Proof. If the right-hand side of (2.31) (we will denote it by B) is infinite, then,
by Proposition 2.25, || f||« = co. Assume that B < oco. It is enough to consider
the case when f is non-decreasing and satisfy
lirf flx)=- lim () =B > 0.

Let us choose some by such that f(x) > 0if 2 > by and f(z) < 0 if x < by.
Further, for a big enough b > b there exists a = a(b) < by such that fi, ; = 0.
Moreover, a(b) — —oo as b — +00. Fix some € > 0 and choose b > by so big,
that

bo

1 b
f(z)dx > B —¢,

d —B+e.
b—b ), (z)dx < +e

b() —a g,
Then we have fi, ;) = 0 and

’ b—by 1 [
oufilab) = 5=, [ 1s@lde 2 =0 [ ) des

_bo—a 1
b—a by—aj,

b—bo b()—a
B —
b—a( E)—Fb—a

bof(:r)dxz (B—¢)=B—«¢.

Then ||f|l« > B, provided ¢ is arbitrary. On the other hand, the inequality
/1]« < B follows immediately from Property 2.7. O

Example 2.27. Again, let f(z) =1In %, 0 < z < co. Let us show that if p is

natural, then
ok 1/p
£l = {1: 14 (=17 ! (1 = ( ;::) )H : (2.32)

k=0 ’

Indeed, as in Example 2.24, using Lemma 2.22 it is easy to see that




46 2 Properties of Oscillations and the Definition of the BM O-class

p

1
In——1| dz=

X

1/8 1 1 1 oo 1
:/ In? —da:Jr/ In®(ex)de = — {/ aPe™™ dz+/ xPe” dx} .
0 ex 1/e € LJo 0

The first integral in the brackets in the right-hand side is equal to I'(p+1) = p!
with I' being the Euler gamma-function. In order to compute the second
integral, we denote it by J(p) and perform the integration by parts. Then

1
12, = Q2(f:[0.1]) = /

Jp)=e—pJp—1), p=2, (2.33)
and
1
J(1) :/ ze®dr = 1.
0
So, to conclude the proof of (2.32) it remains to show that

-1 (-1
J(p) = (=1)P~1p! (1 —e)y o ) . (2.34)
. !

=0

We prove this equality by induction. Formula (2.34) is true for p = 1. By
(2.33),

p=1, \k
J(p)_epJ(pl)—ep[(l)P(p1)! <1e (1) )1_

= (=) 1pl+e

=1l \k
1+(—1)pplz(kl!)] =

= (1Pl (-1 e

1Pl (1) e l_i (=D* <—ﬂ _

Pt k! p!
_ 2 (—1)F
= (—1)P~Ip! <le]§( k!) )

This completes the proof of equality (2.32). O

Example 2.28. Let us show that for any «, 0 < o < 1, the function f(z) =
™% 0 < x <1, does not belong to BMO([0,1]). As we will see later, this
fact can be easily derived from the John—Nirenberg theorem. Here we prove
it using just the definition and the elementary properties of oscillations.
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For 0 < h < 1 we have fjo 5 = %foh z™%dr = " and

h h(l—a)l/a h—
o) = [ 15w~ fonldr =5 [ (o7 1) e =

_ 3#111—(1 {(1 _ a)(l—a)/a _ (1 _ a)l/a} _

=2a(1—a)/*2h™% - 00, h—0.
Therefore, f ¢ BMO([0,1]). O
Example 2.29. Let us show that if the function f is even on R, then

Ifll« <2 sup  £2(f;1). (2.35)
I1C[0,4+00)

Assume that zero is an inner point of the interval J C R. Denote I’ =
[0,400)NJ, I" = (—00,0] N J. Let |[I'| > |I"| and denote J' = [—|I'|,|I'|].
Then J' D J, |I'| < |J| < |J'| = 2|I'|, and since f is even we have f; = fr.
If f;» < f;, then, by Property 2.1,

Afi) = 2 (f(a) - f7) de <
‘J| {zeJd: f(z)>Ffs}
<2 (F(2) — fr) dx <
| Jizer: )5}
<2 (f(2) — fr) do =
' Jizesr: f@)>f}
. (f(x) — ) da.

N es s>,
The expression in the right-hand side is equal to 202(f; I"), provided f is even.

Hence
Q(f;J) <20(f;1).

Otherwise, if f;» > f;, then, again by virtue of Property 2.1,

2

Qf;J) = (fs = f(z)) de <
| Jiwer: r<siy
<z (f — f(z)) do <
|| Jizer: f@)<f,}
- (fr = f(z)) do =

T Jwesr: f@y<fy
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4

== (frr = (@) dov =20(f;T').
|| Jiwes: fy<f,y

In the case |I”| > |I’| in the same manner we obtain
Qf: ) < 20(f;17) = 202(£3 [0, [1"]).
These inequalities obviously imply (2.35). O
Example 2.30. Let v > 0. Then the function
f(@) =1+ |2])X[0,400) (2) + (1 +y[2[)X(~00,0)(2), = ER,

is contained in BMO(R).

Denote g(z) = Inz, = € [0,400). In Example 2.24 we showed that g €
BMO([0,400)) and ||g|| = 2. Now we will use this fact. Let us prove that
| f]l« < C,, where the constant C., depends only on .

If [a,b] C [0, +00), then

!2£fﬂa7bb ::!QQE[G‘F17b471D <

D | DN

Analogously, if [a,b] C (—o0,0], then

b
Afilath = ;= | ds =

—a

1 b
In(1 — vx) — m/ In(1 — ~vy) dy

dt =

1 1—va
Int — / Inudu
(1—va) = (1 =9b) Ji_y

1 1—~va
T (T—qa) - (1—0) /b

9
= 2(g;[1 —b,1 —va]) < =

It remains to consider the case a < 0 < b. If b < vl]al|, we set by = y|a| and
obtain I1 = [a,b1] D [a,b] = I,

L] =b1—a=(y+Dla| < (y+ )b+ a]) = (v + DI

Otherwise, if b > v|a|, we set a3 = f% and then Iy = [ay,b] D [a,b] and

| =b—a; = <1+i>b§ (1+i> (b+laf) = (1+i) 1.

Setting ¢y =1+~v+ %, in both cases we obtain the segment I; D I such that
|I1] < ¢y|I|. Therefore

Q1) < (1) = ﬁ / / 1F(@) — f()] dady <
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L7 1
§||I1|2|I1|2/1 ’ |f(z) = fy)ldedy < EQ"(f; 1) < 23 02(f; ).

Notice, that the interval I; has the form [—b, vb] with b > 0. So, it remains to
estimate the oscillations of the function f over the intervals I = [—b,~yb]. We

have
fi= ﬂ)
NGV
1 /0 ) 1 i
= lnl—’ymdm—l—i/ In(1+2x)dx =
CED A Gap )y MUY
1 14+~0b 1 1+vb
= — Intdt+ / Intdt =
%7+Ub[ (y+1)b /i
1 Y
= mg[l,l+’yb] + mg[l,l—‘r'yb] = 9[1,14~b]
1 Yb 1 1+~b
== In(1 de = — Intdt =
fom ~b /0 n(l+z)de 75/1 n 9[1,14+0]5
so that fi_y 0 = flo,v5) = f1 = 9[1,14+4]- From here, by Property 2.1,
2
AfD) = (f(2) = fr) do =
1 Jgwers s>y
-2 (f(@) ~ fip) dot
1] {z€[-b,0]: £(x)>fi_p,00}
2
I (f(@) = fo0) do =

| {z€[0,7b): f(2)> flo,v0) }

b b
,ﬁﬂq[bw MQMMWD

But, as we have already shown above,

O 1-0.0) < 2, 0(710,98]) < 2.
so that 206 b )
arn <2 (g+) -
Finally,
17l <2 =c,

and this completes the analysis of this example.
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Example 2.31. If f € BMO([ag,bo]) with —c0 < ag < byg < +oo,
then for any numbers a # 0 and § the function g(z) = f(az + 5) be-
longs to BMO([a1,b1]) and || f]|« = |lg||«. Here we use the notations a; =

ao—f bo—ﬁ) b :maX(ao—ﬂ bo—p
[eY » Y1 a Vo«

min ( , ) In other words, the linear change

of variable does not change the BMO-norm of functions.
Indeed, it follows immediately from the following obvious equality:

Q(f;[a, b)) = 2(g;[d’, b)),

where [a,b] C [ag,bo], ¢’ = min (“;5, %) , b = max(a;[},%) , @', b] C
[al,bl]. O

Until now we have considered the oscillations of functions on the cubes
Q C R? and the BMO-class, related to them. It is easy to see that the
properties of oscillations, considered in the previous section, hold true if we
replace the cubes @ by the multidimensional segments R. We will denote by
BMO? the class of all functions f € Ljo.(R?) such that

[ fllr = sup 2(f;R) < .

Here the supremum in taken over all possible multidimensional segments R C
R?. Analogously one can define the class BMOT(R,) with respect to a fixed
segment Ry C R?. The classes BMO® are called the anisotropic BMO-classes.

If d = 1, then obviously BMOF = BMO. Further, BMO > BMO?® since
a cube is a particular case of a segment. The next example shows that if d > 2,
the classes BMO and BMO® do not coincide.

Example 2.32 of a function f € BMO, which does not belong to
BMOR.
Let us consider the case d = 2. Set

F@) =Y Xoarrpfo, 1] (@@= (@1,22) € 10,17 = Qo.
k=1

As it was noticed before (see p. 40), in order to prove that f belongs to
BMO(Q)y) it is enough to prove that the mean oscillations of f are bounded
with respect to all cubes Q C Qg such that 1(Q) < 2719, So, we will consider
only such cubes.

Let Q = [aq, 1] X [az, B2] C Qo.

If g > %ﬁl, then it is easy to see that there exists an integer k such that
27kl <ay < By <27FH1 If k> 8, then for m =0,1,...,k

1 1 1

= — B —a <3-27F1< < -
Po—ar=UQ)=p1—a1 <32 S k+Dk+2) " m+1l m+2

and if k£ < 8, then
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1 1 1

_ -10 -
fa—ax=1(Q) <2 (k+1)(k+2)§m+1 m+2’

m=0,1,...,k.

Therefore for any two points z,y € @ we have the inequality |f(z)— f(y)] < 1,
so that in this case (see Property 2.5)

Qf;Q) <1

It remains to consider the case a; < %ﬁl. Choose an integer k such that
2=k < By <27%*! Then

(Q)=p1—a1> 51 g k-1 41127’”1.

Let us denote by @’ the cube such that its projections on the Oz; and Oxo-
axes are equal to [0,27%+1] and [a}, B5] D [az, B2 respectively, and 35 — af =
2%+l Then Q' D Q, 1(Q') < 41(Q), so that

2(f,Q) < |QP//M y)| dz dy <

/(2
< 1Q \2 1/ i
Q% Q']
So, it remains to check the boundedness of the mean oscillations of the function
f over all possible cubes Q C @ of the form

/ (@) — Fly)| dudy < 47 - 20(F: Q).
Q' JQ

Q=1[0,27"" x [a,a+27"], 0<a<1-27F1 k>8  (2.36)

Let the cube @ be of the form (2.36). If o > k—H, then from the inequality

1 1
l =l <~ < - =1,2,...,k
@) _k(k+1)_m m4+1’ m T

—_

it follows that for any two points z,y € @ we have |f(z) — f(y)| < 1. That is,
again we obtain

Q(f;Q) <1
Ifa< =45 +1’ then the inequality
1 1
Q) < —— + 271 < =
atlQ =t =%
imply that
f
2f /(@) =

Therefore (see Property 2.4)

2(510) < 2int g [ 1960) = clas < 5 [ (160 i 1) ) ay =
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EPY. 1 /
2—k+1 2—k+1 0

—s+1 a2 kFT
=25 k+1 2 k+1 Z/ dxl/ (f(z1,22) — k) dwa <

27k+1

a+2 k+1
das / (s x2) — ) diy =

—st1 ata—k+l
<2 2k+12 k+12/ dxl/ (s — k) dzy =
1 = —s = —s
s=k s=0

So, we have proved that f € BMO(Qy).

Now let us show that f ¢ BMOT(Qg). For k > 100 denote R =
[0,27%%1] x [0,1]. Then

k—1
1 1 1 —k+1
ka:W{ 8(s_s+1)'2 -

Notice, that

k
fre =30~ 2k +1) > [k +1)] = L,

where [-] denotes the integer part function. From here we obtain (see Property

2.1)
2

Qf; Ri) = 75—
|Rk‘ {xGRki f(ﬂf)<ka}

(fr, — f(2)) do =

2

> (Ly — f(z)) dz >
|Rk‘ {z€Rk: f(z)<Li}

92— k+1

> QkZ/ dl‘g/ Lk — {L‘1,CE2)) dri =




2.2 Definition of the BM O-class and Examples 53

Lk 1 1 1 Lk q
:22@’“_5) <s_s+1>:2L’“ <1_Lk+1)_2;s+1Z

>2Lk —2—2In(Lx+1) — oo, k— oo.

This concludes the analysis of the example. O

In the paper of R. Coifman and R. Rochberg [9] there was defined the
BLO(R%)-class of functions of bounded lower oscillation. This class consists
of all locally summable functions f which are locally essentially bounded from
below and such that

Iflsro = sgpL(f;Q) < oo.
Here the supremum is taken over all cubes @ C R?, and the quantity
1
L(f;Q E—/ f(x)dx —ess inf f(x
(f;Q) IQIQ() s Inf f (x)

is called the lower oscillation of the function f on the cube @. Analogously
one can define the class BLO(Qo) for a fixed cube Qg C R%. It is easy to see
that, unlikely BM O, the BLO-class is not a linear space.

From the trivial inequality

2(:Q) < 22/(7:Q) = 2inf 1 / ()~ clda <

! 3S 1In — . d
> 2@ o <f($) - esyslef(y)> dr = 2L(f7 Q)7 Q CcR , (237)

it follows immediately that BLO C BMO and || f]|« < 2|/f||Bro. The inverse
inclusion BLO > BMO is not true just because the BMO-class contains
locally essentially unbounded from below functions. But even for the non-
negative functions the BM O-class is substantially larger, than BLO. Indeed,
in Example 2.20 we showed that the function f(z) = In(1+]z|), = € R belongs
to BMO, while

1 a
L(f%[():a]):a/o In(1+x)dr — 400, asa— +00,

so that f ¢ BLO(R). Let us give one more example, which shows that also
in the case of the finite interval Iy C R the class of essentially bounded from
below functions of bounded mean oscillation is larger than BLO(Iy).

Example 2.33. Let Iy = [0, %] Let us show that the non-negative function

= Zln(Qk — (Zk — 1) ok+2 |x -3 2_k_2|)X(2—k—172—k]($), x € Iy,
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does not belong to BLO(Iy), but f € BMO(Ip).

Indeed, denote I, = [2*’“’1,2*’“] , k=1,2,... Then ess infyes, f(z) =0
and .
.

L(fiL) = fi, =2 / f(x) dz =

2—k—1
2—k
:2k+1/ In (2% — (28 — 1) 2642 |5 — 3. 27572|) do =
2—k—1

2—k—2

= 2’““/ In (2% — (2F — 1) 2F42)¢)) at =
_9—k—2

27k—2 1 2k
:2k+2/ In (2F — (2% — 1) 2F+%t) dt = ki/ lnvdy =
0 2P-1/
1 k k kln?2
:2]671(2 kln2—2 +1):k1n2—1+ﬁ2k1n2—1. (2.38)

This means that f ¢ BLO(Ip).
Now let us show that f € BMO(Iy). Let I = [a,b] C Iy, and let the integer
k be such that 27%~1 < b < 27%. We have to distinguish between two cases.
1.If a < 3b, then b—a > 1b > 27573 e, I} = [0,27%] D [a,b] and
|I;.| < 8|I]. Hence

Qf; 1) < Q"(f; 1) = #/I/Imx)—f(y)mxdyg

JAREE
< ] o [ @~ swlday <6407 (111 < 1289 (730
k kYK

Let us estimate 2 (f;1;). By (2.38) and the properties of oscillations,

2~k 00 27
fp=2 [ f@de=2Y [ g
j=k72707!

kNl ok N g—iet [ jln2 7\ _
=2 Zk2J fi, =2 22] (]ln2—1+2j_1)—
J= J=

:22*5*1 <(s—|—k)ln2—1+(s+k)lr12> -

2s+k _ 1
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_ - —s—1 - —s—1 (S + k) 1112
s=0 s=0

> k1n2+1n2252_3_1 —1=kln2+1n2 -1,
s=0

0(5:1) 2-2’“/{ } (@)~ fiy) e <

Tl f(x)>f1):

gz’““/ (f(z) = (kIn2+1n2—1)) do =
{zel}: f(z)>kIn2+in2-1}

= gk+1 / (f(z) = (kln2+1n2—1)) dx <
=k {zel;: f(x)>kIn2+4+In2—-1}

oo

< ok+1 —j—1 _ _ _

<2 ZkQ (I:Zleal}ff(x) kln2 1n2+1>
J:

=28 "2 (jln2—kln2-In2+1) =
j=k

=> 27U (G -km2-In24+1) =) 27°(sln2-In2+1) =
j=k s=0

=In2) s27°—2mn24+2=2 (2.39)
s=0
2. If 3b < a < b, then [a,b] C [3-27F73 27K If 277! ¢ (a,b) and
3-27k=2 ¢ (a,b), then from Example 2.31 we see that £2(f;[a,b]) does not
exceed the BMO-norm of the function g(x) = In %, z >0, ie.,

2(f; la,b]) < (2.40)

D | N

If3-27%=2 € (a,b), then [a,b] C [27%*~1,27*] and, according to Examples 2.31,
9.29 and 2.24,

2(f:a,0)) < (2.41)

D |~

If 27%=1 € (a,b), then [a,b] C [3-27%73,3.27%72]. Making the change
of variables 7 = 2F+2 (2k — 1) (1; — Z_k_l) and taking into account Exam-
ple 2.31, we obtain that £2(f;[a,b]) does not exceed the BMO-norm of the
function
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(2k+1 _

1
k_1)|7'> X(=00,0)(T), TER.

@(7) = In(1 + |7])X[0,4+00)(T) +In (1 +—

We can apply the result of Example 2.30 to the function ¢, taking v =
2 (2k+1 — 1)/ (2k — 1). Since 2 < v < 6 we see that

4 1\?
O,y:C,Y:e<1+’)/+/y> <128
Thus
2(f;[a,b]) < 128. (2.42)
From (2.39) — (2.42) it follows that f € BMO(ly). O

Now let us consider more in detail the case, when the function f is non-
increasing on R . Clearly f is locally essentially bounded from below. In this
case || fl|BLo, together with || f]|«, is equal to the supremum of the oscillations
over all possible intervals, having the left end at zero. Moreover, we have

Lemma 2.34 ([41]). Let the locally summable function f be non-increasing
on Ry. Then

IfllBLo = sup L(f;[a, b]) = sup ( / fla)de — )) : (2.43)
b>0

b>0

Proof. Let [a,b] C Ry. Since f is non-increasing

L(f;[a,b])

/ f(z dac—ebsmff( ) <

z€[a,b]

b—a

<1 [ 1@ e it @) = 107 0.0),

z€[0,b]

This implies the first equality of (2.43).
In order to prove the second equality let us remark, that the inequality
f(b) <ess inf,c(qy f(x) implies

b
ilet) < [ f@)de = 5o,

sup L(f;[a,b]) < sup ( / flz)dx — )) . (2.44)

b>0 b>0

so that

On the other hand, by the continuity of the integral with respect to the upper
limit, for b > 0
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B
L(f:0,8]) = %/0 f(z)dx —ess inf f(x) >

z€[0,5]

1 [P 1 /°
>5[ s@ar—ro) = 5 [ f@dr-pe) s g-br0
Then .
s L(f5[0.0) > 3 [ f(e)de — (),
B>0 0
so that
1 b
sup L(f; [0, 8]) > sup (b/ f(z)de — f(b)> : (2.45)
B>0 b>0 0

Estimates (2.44) and (2.45) yield the second equality of (2.43). O

Lemma 2.35 ([41]). Let [ be a summable non-increasing function on I =
[a,b], and let s € (a,b) be such that f(x) > frifa <z <s, and f(z) < fr if
s <z <b. Then

b—a

S / " (F@) - 1) do = / (@) — f1) de = "0 (f 0, b]) =
b b
- / (fr - f(z)) dz = sup / (fr — f(a) dr. (2.46)
s v€Ela,b] Jvy

Proof. The second and the third equalities of this chain follow from Prop-
erty 2.1. The first and the last equalities of (2.46) can be proved analogously.
We will prove only the first one. It is enough to show, that for any v € [a, b]

/ (F@) — f) de < / (F@) — fi) da. (2.47)
0 a

If v < s, then (2.47) follows from the fact that f(z) > fr for v < z < s.
Otherwise, if v > s, then (2.47) follows from the inequality f(z) < f; for
s<zx<~. O

The next theorem provides the exact relations between the BMO and
BLO norms of a non-increasing function. In particular, it shows that for the
non-increasing on R, functions the classes BMO and BLO coincide.

Theorem 2.36 ([41]). Let f be a non-increasing function on Ry. Then

1 2
§||fHBLO <|fll« < g”f”BLO- (2.48)

Moreover, in general the constants % and % in the left and right-hand sides
are sharp.
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Proof. For b > 0 the monotonicity of f and Lemma 2.35 imply

b b 2b
i [ t@a—so <5 [ @ [ s e -

b

< 202(f;[0, 20]).

1 b 1 2b
—9 [26/0 (f(z) = foa) da + 27)/[, (fo.20) — f(w)) d

Now the left inequality of (2.48) follows from Lemma 2.34.
For the function f(z) = x[0,1)(%), * >0 we have ||f|. = 3, | fllzro =1,
so that the constant 3 in the left-hand side of (2.48) cannot be increased.
Now let us prove the right inequality of (2.48). By Lemma 2.34,

1 v
A= flazo =sup (3 [ 1@ s = 1w))
y>0 \Y Jo
Let us rewrite this inequality as follows:

Yy
é/o flx)de < A+ f(y), y>0.

Dividing by y and making the integration from € to s with 0 < ¢ < s, we
obtain

/: /Oyf(x)da:;lggA/: ‘Zy+/gsf(y)C§/Alnz+/:f(y)‘§”_ (2.49)

Changing the order of integration in the left-hand side of (2.49), we see that
the left-hand side of (2.49) is equal to

/ng(x) /:;lgda:—&-/:f(x) /:(;gdx:

[t [Cs@ans [0 %

From here and from (2.49)

1/ f(x)dxfl/ f(:z:)deAlni, 0<e<s.
€ Jo S Jo g

i/osf<x>dx—51€/:f<x>dx=

1 [ 1@ar- = ([ s@as [ @) -

Hence
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_ € 1/06f(x)d;g € i/osf(x)d:ch < 1n§,

s—¢€e¢ s§—¢& §—&

or, equivalently,

1 s 3 s
[ oo = f@) dr <45 w?,
s—e /. s—e €
i.e. 1 s
€. s
- — de < A-Iln-. 2.50
S| Vo= 1@) dr< AZm? (250)
Since InT* < é, t > 1 for 0 < & < s inequality (2.50) implies
1 /¢ A
*/ (fio.5) = f(2)) da < —. (2.51)
s Je e
On the other hand, according to Lemma 2.35,
1 [° 1
sup - (.f[07s] - f(x)) dr = 59(.]07 [07 S])a
{e: 0<e<s} S Je
so that (2.51) implies
2
Q(f;10,8]) < gA. (2.52)

It remains to notice, that, as it follows from Property 2.15, if f is a non-
increasing function on Ry, then

|fIl« = sup £22(f; 0, s]).
s>0

Hence, taking the supremum over all s > 0 in (2.52), we obtain the right
inequality of (2.48).
Finally, as we saw in Example 2.24, for the function f(z) =Ini, = >0

we have || f||. = 2. On the other hand, according to Lemma 2.34,

1 [ 1 1
| fllBLo = sup 7/ n—de—In- | =1.
o \bJo T b

So, the constant 2 in the right-hand side of (2.48) cannot be decreased. 0
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Estimates of Rearrangements
and the John—Nirenberg Theorem

3.1 Estimates of Rearrangements of the BM O-functions

The aim of the present section is to show that the non-increasing rearrange-
ment f* of a BMO-function f is also a BM O-function. First we will consider
the case of the function f defined on the whole R?. As it was mentioned above,
in addition we have to assume that f*(¢) is defined for all ¢ > 0.

Theorem 3.1 (Bennett, De Vore, Sharpley, [1]). Let f € BMO(RY).
Then
@) = ) <2™fll, 0<t <. (3.1)

Proof. Since |||f] ||+ < 2||f]l« it is enough to prove the inequality

FE() = £ (1) < 2772 £l (3.2)

for a non-negative function f.

Fix t > 0 and denote E = {z € R? : f(x) > f*(t)}. Then |E| < t. Let
us construct an open set G O E such that |G| < 2¢. Applying Lemma 1.12 to
the set G we obtain a collection of cubes Q); with pairwise disjoint interiors,
which satisfy properties (1.11), (1.12) and (1.13) of the lemma. Then
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- Z /E o U@ ) =

- Z/EOQ, (F@) = fo,) du+ 3 (fa, = /(1) IEN Qs <

!/
< [ 1@ -tolde+ Y (o, - FO)ENGLL (3)
j ENQ; J
where Z; denotes the sum over all numbers j such that fo, > f*(t). We have

> (o, = FO)IENQI <Y (fo, (1) 16N Q] <

<Y, (fa, = 1 (9) 15\ Gl = Z/ (fa, = I*(1)) du <

<Z/J\G fa, — f(x) dx<2/ — fo,| dz <
<Z/ — fa,| da.

Then (3.3) becomes

t(f**(t) <22/ — fo,| dz <

<2|f1 Y0 1Qs1 < 272 £l - 1G] < 297 £ -,
i

which is exactly (3.2). O

In particular, from this lemma it follows that the rearrangement operator
is bounded in BMO.

Theorem 3.2 (Garsia, Rodemich (d = 1), [17]; Bennett, De Vore,
Sharpley (d > 1), [1]). Let f € BMO(R?). Then f* € BMO([0,00)) and

1770 < el fl«,

where the constant ¢ depends only on the dimension d of the space (one can
take ¢ = 2415,
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Proof. Since f* is a non-increasing function on [0, o)
17 1lx = sup £2(f7; [0, ¢]).
>0

But by the properties of oscillations
1 t
2(f%10,t]) <202 (f%0,t]) = Qinfg/ [f*(u) —c| du <
¢ 0

2 ¢ * * *% *
< [ rem=re =200 - ro).
and the result follows from the previous theorem. O

Now let us consider the case f € BMO(Qg) for a fixed cube Qo C R?. In
this case the presented proof of inequality (3.1) is valid only for ¢ such that
0<t< 4|Q0| because it is based on the application of Lemma 1.13, which
requires |G| < 1|Qol. Therefore the following theorem is valid.

Theorem 3.3 (Bennett, De Vore, Sharpley, [1]). Let f € BMO(Qo).
Then

£ = £ <2 fl 0 << 11Qol

(3.4)

Let us show that (3.4) fails as t — |Qo| even if the coeflicient in its right-
hand side is arbitrarily big. Indeed, for 0 < h < 1 set f(x) = In 1_T‘"”, T €
Qo = 10,1 — h]. Since f does not increase on [0,1 — h] it follows that f*(¢) =
fi), 0 <t <1—h=|Qo|, and f*(1 — h) = 0. It is easy to see that || f]|«
does not exceed the BMO-norm of the function lnf 0 < x < o0, so that
[ fll« < 2. Thus it remains to show that f**(1 — k) — oo as h — 0. But this
is 1ndeed true, because

1h lh
sk o 1—u -
/i l—h/ u)du = 1—h/ R =

h L1 dz 1
- 1 =— In=-—-1 h — 0.
1-n), "2 1-ptn - T T

We see that (3.4) fails for t = |Q|, and hence also for ¢ close to |Qg|. However,
the analog of Theorem 3.2 for BMO(Qy) is true.

Theorem 3.4 (Garsia, Rodemich (d = 1), [17]; Bennett, De Vore,
Sharpley (d > 1), [1]). Let f € BMO(Qq). Then f* € BMO([0,|Qo|]) and

1(f = fao)"

where the constant ¢ depends only on the dimension d of the space.

L <l
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Proof. We can assume that fo, = 0. Fix the interval [o, 8] C [0,]|Qol]. If
f[z,ﬂ] S |f|Qov then

* 1 ﬁ
o) < 5 [

[ () = fio,g| du <

2
<2, < 2oy = 7 /Q F(@)] dz < 2| f]|..

In remains to consider the non-trivial case f[’;ﬁ] > | flg,- Choose (o, 5 <
o < |Qol, such that f}, 5 = fio 5, 1 fo > ;1Qol, then

2(f73 1o B)) < 2(£7310, Bo]) = ;O/{ e )= ) du
2
=B () = flg,) du <
~ Do /{u £ (u)> F** (Bo)} () = 1flao) du

2
<= ey S du
~ /{u: F(w>Iflag} () = 1fla) du

2
) —|fla,) dz =
’60 /{zGQO; |f(z)|>|f\Q0} (|f($)| ‘f|Q ) X
- %Q(Uth) <4-2-02(£Q0) < 8| fl-.

Otherwise, if 3y < %|Qo, then, by Theorem 3.3,
Qf*; [a, B]) < 2(£%510, Bo]) < 282'(f*5]0, Bo]) <

2
< =
Bo

Since the interval [, 5] C [0, |Qo|] was arbitrary the theorem is proved. O

Bo
/O (f*(u) = f*(Bo)) du =2 (f**(Bo) — £*(Bo)) < 27F°|| £

The estimates of the non-increasing rearrangement, which were obtained
in Theorems 3.2 and 3.4, are based on the applications of Theorems 3.1 and
3.3 respectively, while for the proofs of Theorems 3.1 and 3.3 we used Lemma
1.12. Now we are going to consider another method of getting estimates for the
BMO-norm of the non-increasing rearrangement, based on the application of
“rising sun lemma” 1.16. For this we will use the non-increasing equimeasur-
able rearrangement fy.

Theorem 3.5 (Klemes, [32]). Let f € BMO([ag,bo]). Then

1 falls < [[f]]
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Proof. Fix the segment J C [0, by — ao] and denote o = ﬁ [ fa(u) du. First

let us consider the case o > boiao

1.16 we construct the pairwise disjoint intervals I; C [ag,bo], 7 = 1,2,...,such
that f;; = a and f(z) < «a at almost every z € [ag, bo] \ E with £ = ;5 1.
If we prove the inequality a

fjs f(z)dz. Applying “rising sun lemma”

|—}|/J\fd<t>—a\ dtél—;/EIf(x)—a\dx, (3.5)

then it will remain to use the fact, that

1 1
o= g [ f@ydr = ST Z/I f@ydr=a,  (36)

and

5 [ @) —alde == 3 [ 1@ ~aldo =

1 1 1
=15 21 15| e = Sl 1) < 1]

In order to prove (3.5), choose the maximal ¢t € (0,by — ag] such that

J C [0,t] and %fot fa(u)du = «. The existence of such a t is guaranteed by
the condition

bo—ao bo
L /0 fa(u) du = 1 fl@)de <a= ﬁ /J fa(u) du.

bo — ag bo — ag Jq,

Using the monotonicity of the function f; and applying Property 2.15, we
obtain

1 t
57 [ st =l du< [ 1fat) - du

Now for the proof of (3.5) it is enough to show that

: / falu) — o dusﬁ [E (@) - o] de. (3.7)

But (3.7) is a consequence of the following two relations

t > |E| (3.8)

/Ot [falu) — af du = /E (@) — ol dr. (3.9)

Concerning (3.8), notice that by the definition of the non-increasing rearrange-
ment we have

|E|
fd(u)duZ/Ef(x)dx,

0
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so that, by (3.6),

1 [P 1 1/t

B, Sh gy [ 1o =g [

From here and from the monotonicity of f; inequality (3.8) follows. In order to
prove (3.9) let us use the fact that f(x) < a almost everywhere on [ag, by] \ E
(see (1.20)). Then, by (3.6) and the properties of mean oscillations,

/0 |fa(u) — o] du=2 (fa(u) —a) du =

/{ue[o,t]: fa(u)>a}

=3 (@)~ aydo =2 [ (f(z) - a) do =
{z€lao,bo]: f(z)>a} {z€E: f(z)>a}

- [ 17@) —alda.

This concludes the proof of inequality (3.7).

boiao fab(? f(z)dz it is enough to apply the previous

arguments to the function —f and notice that the equality (—f)q(t) =
—fa(bo — ap — t) holds true for all t € [0,bg — ag] except the set of mea-
sure zero of the points of discontinuity of the function (—f)g. In this case
again we have

In the case a <

ﬁ /J [falw) — o] du < [f]l

and this complete the proof of the theorem. 0O

Remark 3.6. As it was already noticed, if the function f is non-negative on
[ao, bo], then f* = f4. So, in this case Theorem 3.5 leads to the inequality

11l < 11l (3.10)

which is sharp in the sense of constants. In this sense the estimate (3.10) for
d =1 is better than the one provided by Theorem 3.2.

If we drop the assumption that f is non-negative, then
[T =1fla-
If in addition we take into account (Property 2.6) that
QIf1 1) <20(f:1), I C [ao, bol, (3.11)
then, applying Theorem 3.5, we obtain

£ 0 = U1 la e < AL < 201 (3.12)
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However, the last inequality is not sharp despite of the fact that the constant 2
in (3.11) cannot be decreased (Property 2.6). Actually there holds true the
following theorem.

Theorem 3.7 ([34]). Let f € BMO([ao, bo]). Then

LI e < (3.13)

Proof. Fix the interval I C [ag,bo] and denote by g = f|I the restriction of f
to I. Obviously then

Q1) = 2(1gl; 1) = £2(|gal; [0, [1]]).
But in view of Theorem 3.5, for any interval J C [0,|I|] we have

$2(ga; J) < sup 2(g; K) = sup 2(f; K) < || f]]«
KcCI KcCI

Hence in order to prove the theorem it is enough to prove the inequality

2(|gal; [0,11]]) < sup  £2(ga; J). (3.14)
Jcho,ln)

Without loss of generality we can assume that |I| = 1. Denote K = [0,1], h =
94, B=|h|lk, ¥ = hk. Then (3.14) becomes

1
/K | 1A(t)| = Bl dt < Jsggm/Jm(t) byl dt. (3.15)

The proof of the theorem splits into the following three cases:
1. lim; 1 h(t) > —f; obviously in this case lim; o4 h(t) > 3;
2. lim;_o4 < f3; obviously in this case lim;_,;_g h(t) < —0;
3. limy_,1_¢ h(t) < —f and limt_)0+ h(t) > 0.
In the first case, by properties of mean oscillations,

[ tibe-slae=2 ()| — 8) di =
K {teK: [h(H)|>5}

—2 (hie) gy de <2 [ (h(t) — ) di =
{teK: h(t)>p} {teK: h(t)>~}

= [ Wty =t = [ 1n) bl .

Similarly, in the second case we have

[t -slae=2 ()] — 5) dt =
K {teK: |h(t)|>B}
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=2 —h(t) — dt <2 —h(t) — (- dt —
/{tGK h(t)<*ﬁ}( 0=t = /{teK; h(t)<v}( &) = (=)

- /K Ih(t) — | dt = /K Ih(t) — hrc| dt.

For the third case let us consider the function ¢(7) = % [ [h(t)|dt. This

function is continuous on (0, 1], lim, o+ ¢(7) > 8, ¢(1) = 5, and for e > 0
small enough

1—¢ 1 1
pl-e) == [ ol = = [ o2 [ pola<s.

1—-¢ 1—¢ e

From the properties of the function ¢ it follows that there exists 79 € (0,1)
such that ¢(79) = . Denote Ky = [0, 7o), K3 = [70,1]. Then

‘h’|K1 = ()0(7-0) = ﬂ7

hlx, = 1_1T0/1 |h(t)] dt = 1_—170 (/01 |h(t)| dt — /0 |h(t)|dt> =

1
_177'0

(B —108) = B,

1 1
/K 1M1=t = /K 1A Bl e+ (1 ro) /K 1A0)|-lde <

1
< max i /K [ 1h(8)] = Bl dt.

If we show that

/Killh(t)l—ﬁldts/K |h(t) — hg,

i

dt, i=1,2, (3.16)

then )
h(t —ﬁdtgmax—/ h(t)| — Bldt <
J 1= 1t < mas e |l -

1 1
< max — h(t) — hg,| dt < su —/ht—h dt,
< e [0 e ar < swp 2 [ |

i.e., (3.15). So, it remains to prove (3.16).
Fori=1
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[ 1mol-slae =z [ ()] — B)dt <
K1

{teKq: |h(t)|>B}

< 2/ (h(t) = hic,) dt :/ () — hic, | dt.
{tEKlt h(t)>hK1} K1

Similarly, for i = 2

/K IIh(t)l—ﬁIdt=2/ (|n(t)| — B) dt =

{teK>: |h(t)|>B}

- 2/ (—h(t) — B)dt <
{teKs: h(t)<—B}

< 2/ (=h(t) + hk,) dt z/ |h(t) — hi,| dt.
{t€Ks: h(t)<hx,} Ky

This proves (3.16) and completes the proof of (3.15). O

Remark 3.8. We have proved (3.13) in the one-dimensional case. If the
dimension of the space d > 2, then Property 2.6 immediately implies that

1T < 2[1F]-

For d > 2 we do not know the minimal constant ¢ (which possibly depends
on d) for the inequality

A < ell £l

By means of Theorem 3.7 one can improve the last inequality in (3.12)
and obtain the following

Corollary 3.9 ([34]). Let f € BMO([ag,bo]). Then
150 < A1 (3.17)

Remark 3.10. For d > 2 we do not know the minimal constant ¢ in the
inequality

1771 < el £l

Now let us consider the estimates of the BM O-norm of the non-increasing
equimeasurable rearrangement of a BM O%-function. Recall that BMOF dif-
fers from BMO if d > 2 because the oscillations must be calculated over all
possible rectangles, not only the cubes. First of all we prove the multidimen-
sional analog of Theorem 3.5.

Theorem 3.11 ([45]). Let f € BMO%®(Ry), where Ry C R? is a multidi-
mensional segment. Then
[ fall« < 1f 1l (3.18)
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Proof. Essentially we will repeat the proof of Theorem 3 5. Fix the interval
J C [0,|Ro|] and denote o = \J\ [ fa(u) du. Let o > |R i Jr, f(@) dz. Ap-
plying the multidimensional analog of the Riesz “rising sun 1emma (Lemma
1.30) !, we construct the pairwise disjoint segments I; C Ry, j =1,2,...
such that f;, = «a, j =1,2,..., and f(z) < a for almost all z € Ry \ E with
E= ;>11;- If we prove the inequality

L 1
M/de(t)—a dt < |E|/E|f(z)—adx, (3.19)

then in order to complete the proof it will remain to use the relations

o =17 [ 1) |I| / fle (3.20)

,;/Ef<x>a|dx|;lz/[_f<x>a|dx

1 1 1
= 2l - vd=—§ Li|2(f; 1,
|EZJ:|]|IJ|/17’f(x) fIJ’ -z |E| - |]| (fv J)_

For the proof of (3.19) let us choose the maximal ¢ € (0, |Rg|] such that

J C [0,¢] and fo fa(u) du = . The existence of such a t follows from the
condition

\Ro| 1 1
|R0|/ u) du = m Rof(x)dxga—m/de(u)du

Using the monotonicity of the function f; and applying Property 2.15, we

obtain .
1 1
o [ 1atw —aldu< 3 [ ifatu) - af du
|1 J s tJo

So, in order to prove (3.19) it is enough to show that

%/O falu) — af du < ﬁ/EU(m)—a\dx. (3.21)

In its own turn the inequality (3.21) is a consequence of the following two
statements:

1 We could also use Lemma 1.21 and Remark 1.24. But in order to use Remark 1.24
one should prove that f € LP(Ro) for some p > 1. Indeed, from the John—
Nirenberg inequality, which will be proved in the next section, it follows that
f € LP(Ryp) for every p < oco. This is not a vicious circle, because we do not need
Theorem 3.11 to prove the John—Nirenberg inequality (for d = 2 it is enough to
use Lemma 1.22).
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t>|E], (3.22)

/O falu) — a du = /E f(z) — o] dz. (3.23)

For the proof of (3.22) notice, that by the definition of the non-increasing

rearrangement
|E|

fal) du > /E f(z) da,

0
so that, by (3.20),

|E| t
ﬁ [ futwyau > ‘—;/Eﬂx)dx:a: %/O falw) du.

Taking into account the monotonicity of fy, from here we obtain (3.22).
For the proof of (3.23) we will use the fact that f(x) < « almost everywhere
on Ry \ E. Then, applying (3.20) and the properties of mean oscillations, we

get
t
/ |fa(u) — af du:2/ (fa(u) — ) du =
0 {uel0,t]: fa(u)>a}

-7 -a)jdr=2 —a)dz =
/&EROI f(z)>a}(f(x) @) de /{zeE: f(z)>a}(f(x) o) dz

= [ 17 = alde

This concludes the proof of (3.21).
In the case a < ﬁ fRo f(z)dzx it is enough to apply the preceding ar-
guments to the function —f and to note that for all ¢t € [0,|Ro|], except

the set of zero measure of the points of discontinuity of (—f)4, we have
(=f)a(t) = —fa(|Ro| — t). In addition, in this case

1
m / \fa(u) — of du < [[flle.n:

and this completes the proof of the theorem. 0O

The next theorem is the multidimensional analog of Theorem 3.7 (it is
interesting to compare it with Remark 3.10).

Theorem 3.12 ([45]). Let f € BMO%®(Ry), where Ry C R? is a multidi-
mensional segment. Then

If] er < IS

* R
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Proof. Fix the segment I C Ry and denote by g = f|I the restriction of the
function f to I. Obviously then

Q1) = £2(1gl; 1) = £2(|gal; [0, [1]]).

On the other hand, according to Theorem 3.11, for every interval J C
[0, [1]]
2(ga; J) < sup £2(g; K) = sup 2(f; K) < || fls,r-
KcCI KCI

Hence, in order to prove the theorem it is enough to prove the inequality

2(gal; [0,1]]) < sup  $2(ga; J). (3.24)
Jclo,|1]]

But we have already obtained (3.24) while proving Theorem 3.7 (inequality
(3.14)). Indeed, formulas (3.14) and (3.24) express the relation between the
oscillation of the function g4 and its absolute value independently on the
dimension of the space. 0O

Now we can easily get the multidimensional analog of inequality (3.17).

Theorem 3.13 ([45]). Let f € BMO%®(Ry), where Ry C R? is a multidi-
mensional segment. Then

171 < 11 f 1l -

Proof. Using the trivial equality f* = |f|4 and applying Theorems 3.11 and
3.12 we obtain

L/ = 11 la e < TS er < A fllere O

3.2 The John—Nirenberg Inequality

We have already mentioned (see p. 41), that the logarithmic function is a
typical representative of the BMO-class. This means that the distribution
function of the BM O-function decreases exponentially.

Theorem 3.14 (John, Nirenberg, [30]). There exist constants b and B
(possibly depending on the dimension d of the space) such that for any function
f € BMORY) and any cube Qo C R?

iz €Q,: |f(sc)—fQU|>)\}|§B-|Q0|-exp<—?“*), A> 0. (3.25)
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Proof. Since inequality (3.25) is homogeneous with respect to the multiplica-
tion of the function f by a constant we can assume that || f||. = 1. Let us
apply the Calderén—Zygmund lemma (Lemma 1.14) with o = % to the func-
tion |f — fq,|. As the result we obtain a collection of cubes {le)} ~ with

j>1
pairwise disjoint interiors and verifying the following properties:

3 1 3
=< / |f(1’)_fQO|d‘r§2d77 j:1727"'7 (326)
2 ’Q(l)’ oW 2

¥ J

for a.e. z € Qp \ U Q;l)

jz1

|f($) _fQo‘ <

N w

The left inequality of (3.26) implies
<,1>‘ < 1 _ <
Z‘Qﬂ = 3/2,Z o f(2) = fqol do <
Jj=1 J217%5

2 9 )
<3 [ 17 = faul do < Sl 151 = 10l

while from the right inequality we have

[Fag = fau| = ‘m [ U@ = Jau) e <

1 3 .
ST/(I)U(HJ)—fQoldxézd.i’ i=1,2,...
e

To every cube Q;l) we apply again Calderén—Zygmund lemma 1.14.
In the k-th step, applying Calderén-Zygmund lemma 1.14 with o = 2
on every cube Qg-k*l), j=1,2..., we obtain a

to the function ‘f — fQucq)
j
family of cubes Ql(kj) C Q;k_l), i =1,2,..., with pairwise disjoint interiors,

and such that

drx <24 % (3.27)

F@) = fqun

3 < 1 /
2 (k) (k)
Q] Jats

3 _
< 3 fora.e. z € ng 1)\ U ngj) . (3.28)

i>1

J(@) = fqu-n

Inequality (3.27) implies
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Z’Q Z/(m wi | dr <
i>1
2 2 k— 2 k—
=3 /QM f@)—fQ;H de < gﬂQﬁ Ol sl =5[], (329)
i
’f -/ / -/ dr < 2¢.3 (3.30)
QEZ‘) Q;k—l) > ‘Q Q“‘) Q(k 1| AT 2 .

Numbering all cubes Q
addition, by (3.29),

>[ef < g e < < () Z\Q“!_( ) 1. @a

while from (3.28) and (3.30) it follows that

, 1,7 =1,2,... we get the collection {Q(.k)} .In
b R EES

0 - ol < |0) ~ Fg

Jk—1

'fQ(k n = fou-2

Jk—2

\me fau| <

for a.e. x € (szngk_l))\<Uj21Q§k)> , (3.32)
where Q;jﬂ) C Q@ i=1,...,k — 2. Then we pass to the next, (k + 1)-th
step.

Take an arbitrary number A > 0. If k-2%- 2 < X < (k+1)-2?- 2 for some
k € N, then, by (3.31) and (3.32),

|{1'€QO: |f'(x)_fQ0|>>\}|<’{l'€Qoi |f(x)_fQo>k2d§}'<

(k) 2\" 3
< Z ‘QJ ‘ < <3) - |Qo| = |Qol exp (—k‘ln 2> <

Jj=1

A 3 3
< |Qol exp ((1 - 2d;> In 2) = §|Q0| exp(—bA),
where b = % oln% .27, Otherwise, if A < 29 - %, then
3
Hz € Qo: |f(x) — fo,] > A} < |Qol exp(—bA) - exp <b~2d2> =

= Qo[ By exp(—bN),
where B = exp (b 24 %) Setting B = By + %, we obtain (3.25). O
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Remark 3.15. In terms of equimeasurable rearrangements inequality (3.25)
can be rewritten in the following form:

B
@, 0<t<|Qol- (3.33)

* f *
(F — fan)" (0 < ey
So, if f € BMO, then its equimeasurable rearrangement do not grow faster

than the logarithmic function as the argument tends to zero.

Remark 3.16. In a certain sense the John—Nirenberg theorem is invertible.
Namely, if f is a locally summable on R? function such that for any cube
Q() c R4

{z € Qo: [f(2) = fQ,l > A} < BlQol - exp(=bA), A >0, (3.34)

where the constants B and b do not depend on Qq, then f € BMO(RY).
Indeed, let us rewrite (3.34) in the form

(f = fao)" () < %ln B|§°‘7 0 <t<Qol- (3.35)
Then o
1 1 o .
00l Qo\f(x)—fQOI dw—m/o (f — fo,)" (t)dt <
11 el BlQy , 1 B 1
ggm ; In . dt—g/o lnzdu—g(l—i—lnB).

Taking the supremum over all cubes Qo C R, we obtain [|f|. < (1 +InB).

Remark 3.17. Now let f € BMO(Qy) for some fixed cube Qo C R%. Obvi-
ously then the proof of inequality (3.25) holds true, and so do (3.33). However,
(3.34), as well as its equivalent form (3.35), does not imply f € BMO(Qo).
One can easily construct the corresponding example, we omit this point here.

The John—-Nirenberg theorem implies
Corollary 3.18. If f € BMO(RY), then f € LY  for any p < co.

loc

Proof. Tt is enough to prove that f — fo, € LP(Qo) for any cube Qo C R
The John—Nirenberg inequality in the form (3.33) yields

[Qol »
/ (@) — faol? dx:/O [(F = fou)" (O] dt <

0
P rlQol
b o t

— ”fH* p‘Q B 1/31 Pld O 3.36
= T 0|‘ o nau<oo ( )



76 3 Estimates of Rearrangements and the John—Nirenberg Theorem

Remark 3.19. Inequality (3.36) can be rewritten as follows:
2,(f;Q0) < cpall fll+, Qo CRY,

where the constant ¢, 4 depends only on p and d. Hence

11l < cp.all £+

As we have already mentioned, the inequality || f|l« < ||f]l«p for 1 < p < oo
is a direct consequence of the Holder inequality. Therefore all the classes
BMO,(R?) coincide for all p, 1 < p < oo. Analogously, for any fixed cube

Qo C R all the classes BMO,(Q) coincide.

The John—Nirenberg inequality in the form (3.33) can be easily derived
from the estimate of the rearrangement, provided by Theorem 3.4. Indeed, let

Qo C R, f € BMO(Qo) and fg, = 0. Then

P (8) =2 [T - e wns

t

2 k * *% *
<3 [1rw-rrwide<eifl, 0<t< @il
0
According to Theorem 3.4,

where the constant ¢ depends only on the dimension d of the space.

(3.37)

Fix some t € (0,|Qo|] and choose n such that 27"71|Qo| < t < 27"|Qo].

Applying (3.37) we obtain
FEE < 27 HQol) < £ (27Qol) + 26| £ <

< 27 NQol) +2- el flle) < - < F(1Qol) + (n 4 1)(2¢]| £

Taking into account that fo, = 0 implies

. 1 |Qol i !
£ (1Qul) = @/O £ (u) du = |QO|/QO @)l dx < ]I,

we get

In [Qo|
F1(8) < £ (0) < 2 + D) 1. < 2c< - +2> 1. =

2c 4|Qo|
= —||fll«1 , 0<t< ,
Sl = 0 << ol
which for fg, = 0 yields (3.33) with B =4, b= 22,
Notice, that the assumption fg, = 0 is not restrictive, and one could

obtain (3.33) without this additional condition. O
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3.2.1 One-Dimensional Case

For the proof of the John—Nirenberg inequality we were using the arguments,
based on the estimates of the equimeasurable rearrangements of functions.
These arguments were used in the original work [1]. One can improve this
result and get the exact exponent in the John—Nirenberg inequality (3.25) for
the one-dimensional case. Indeed, Lemma 2.2 has the following

Corollary 3.20. Let f € BMO ([ao,bo]) with [ag,bo] C R and fla,, = 0.
Then for any a > 1

o (E)-rro<gin. o<t<h-a (3.35)

Proof. Taking ¢ = f* in Lemma 2.2, we have F' = f**. Then, by (2.2),

a

(5w, 0<t<h-a

This, together with inequality (3.17) (see Corollary 3.9), implies (3.38). O

Using (3.38) it is easy to derive the John—Nirenberg inequality with the
exact exponent in the one-dimensional case.

Theorem 3.21 ([34]). Let f € BMO ([ao, bo]). Then

(f = flaoba])” () < |2f/”e In 2 (b"t_ %) 0 <t < by —ap, (3.39)

with B = exp (1 + %) Moreover, in general the denominator 2/e in the frac-
tion, preceding to the logarithm, cannot be increased.

Proof. Without loss of generality, we can assume that flo, ., = 0. Let a > 1
(we will choose this constant later). Summing up the inequalities

f** (bO _.a0> _f** (bO _a0> < %Hf”*’ 7 = 1”]@’—{— 17

at ai*l

which follow from (3.38), we get

by —
() S G DG S ). (@40)

Since flgq,5,) = 0 we have

bo—agp bo
F** (b — ag) = — / £ () du = — /\f(x»dx:

by — ag bo — ag Ja,



78 3 Estimates of Rearrangements and the John—Nirenberg Theorem

= 2(f;lao, bol) < [ £1+,

so that )
Kok 0 — o a _
() < (e g 0) Il k=00 @Ay
Choose some t € (0,by — ap] and k such that
bo — ao bo — ag
T <t < T

Then k < -1In b“*T“O and from (3.41) we obtain

ORI OE (b‘;,;?O) < ((k+ 13 +1) 171l <

1 bofag a
< — 1 1)=-+1 .=
- (<1na . t + ) 2 + > Il

_ <1a =% ¢ +1> 1f (3.42)

2Ina

The function = for a > 1 takes its minimal value at a = e. Substituting
a =ein (3.42) for 0 < t < by — ap we have

' e o—a 1£1l- 1, exp (14 ) (bo — ao)
rs (5ut e g v1) i = t ,

and (3.39) follows.

It remains to show that the constant 2/e in the denominator in the right-
hand side of (3.39) cannot be increased. Indeed, for the function f(z) =
1n% -1, 0 <z <1, we have fjo,1) = 0. Moreover, as it was already shown
(see Example 2.24), || f||l« = 2. Hence (3.39) becomes

1 2
f*(t)Sln;-i—l—i—*, 0<t< 1
e

On the other hand, it is easy to see that f*(t) =In L, 0 <t¢ < e~2. Therefore
the coefficient of the logarithm in the right—hand 51de of (3.39) cannot be
decreased. O

In terms of the distribution function, inequality (3.39) can be rewritten in
the following way.

Corollary 3.22 ([34]). Let f € BMO ([ag,bo]). Then

|{.’K S [ao,bo] : ‘f(.’b) — f[ao,b0]| > )\}‘ <B (b(] — a()) exp < |f/||e )\> s A > 0,
(3.43)

where B = exp (1 + %) , and in general the constant 2/e in the exponent cannot
be increased.
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3.2.2 Anisotropic Case

To our knowledge in the multidimensional case the problem of finding the
upper bound of those b that provide John—Nirenberg inequality (3.25) is still
open. If instead of || f||. in (3.25) we consider ||f||. r, then the maximal value
of the constant b in the John—Nirenberg inequality is equal to % as in the
one-dimensional case. Namely, we have

Theorem 3.23 ([45]). Let f € BMO®(R?). Then for any segment Ry C R¢

_2/e
1f 1«7

{z € Ry : |f(x)—fRO>/\}|§B-|Ro|-exp< )\), A>0, (3.44)

where B = exp (1 + %), and in general the constant % i the exponent cannot
be increased.

Proof. Without loss of generality we can assume that fr, = 0. Then rewriting
inequality (3.44) in terms of equimeasurable rearrangements we have

1fll+.r | B[R0l
) < =———Iln——, 0<t<|Rgl| 3.45
Fr < = 0 << ny) (3.45)
Essentially in order to prove (3.45) we have to repeat the same arguments as
in the proof of Theorem 3.21. Indeed, setting ¢ = f* in Lemma 2.2, we have

e (t> — £ < S 0 <t < IR,

which together with Theorem 3.13 leads to the following multidimensional
analog of inequality (3.38):

for an arbitrary a > 1. Now it remains to repeat completely the proof of
Theorem 3.21, taking Ry instead of [ag, bp], and || f]|«,r instead of || f]|«.

The fact that the denominator % in the right-hand side of (3.45) cannot
be increased can be easily checked on the following function:

1
f(xl,...,zd):lnx—fl, = (zx1,...,14) € Ro=[0,1]%. O
1



4

The BM O-estimates of the Hardy-type
Transforms

4.1 Estimates of Oscillations of the Hardy Transform

The operator P defined via the formula

PHO =1 [ fdu t£0

is called the Hardy transform (operator) of the function f € Ljoe(R). This
operator has plenty of applications. We have seen some of them in Section 1.1.
Namely, it easy to see that f**(¢t) = Pf*(¢), t € Ry. The Hardy inequality

[26]: o0 P oo
/0 IPf(:c)Ipd:c<(pf1>/0 |f ()| da

provides the boundedness of the Hardy operator in L?(R_ ). Here the constant

P
(ﬁ) is sharp. For p = oo the analogous inequality || Pf |l < ||f]lco is
trivial. For p = 1 the analog of the Hardy inequality is false, in order to see

this it is enough to consider the function

1

fo(x) = mX(Oé)(JJ), r €R,.

Indeed, fo € L(R4) and for 0 < 2 < 2 we have Pfy(z) = (zIn %)_1, so that
Pfo ¢ Lioc(Ry). It is easy to see that in general the reverse Hardy inequality

/0 Pr@)Pdr > ¢ / (@) de (4.1)

fails for an arbitrary constant c,, > 0. However, if the non-negative function f
is non-increasing on R, then (4.1) is true for ¢, = ;25 and this value cannot
be increased (see [53, 64, 58]). If p = co and f is a non-positive non-increasing
function on R, then obviously || Pf |lcc = ||fllco = limg— o+ f(2).
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In this section we will study the behavior of the Hardy operator in the
spaces BMO, BMO, and BLO. The boundedness of P in BMO in different
cases was proved by several authors in [73, 74, 71, 24, 19, 20, 80]. In particular,
in [80] it was proved the following result.

Theorem 4.1 (Jie Xiao, [80]). The operator P is bounded in BMO(R,)
and

IPf s < £l
On the other hand, if f is a positive non-increasing function on Ry, then

1
> — .
IP£1 = Il

Here we will prove some more general facts. Let us start with the direct
estimate of the Hardy transform.

Theorem 4.2 ([40]). Let 1 < p < co. Then if f belongs to BMO,(R), then
Pf e BMO,(R) and
[Pl < [ Fllsp- (4.2)

Moreover, in general the constant 1 in the right-hand side of (4.2) is sharp.

Proof. As in [80], we will use the equality

P(t) = /0 f(tu)du, teR\{0). (4.3)

Fix the interval [a,b] = I C R. By the Fubini theorem,

1 11
(Pfr= |I|/I7>f(t)dt/0 I/If(tu) dt du.

Denote ul = [ua,ub]. Applying again the Fubini theorem and the Holder

inequality, we have
1 1
/ f(Tu)du—/ —/f(tu)dtdu
0 o Ml Jr
[l
é -
o U Jr

fo) = a7 | e

p
dr <

@Ern =g [

P
dr du =

1
flru) — |I|/If(tu) dt

P 1
dvdu = /0 Q2 (frul)du < ||fII7,.

_/11/
o [ull Jur

and (4.2) follows.
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For the function f(z) = In ﬁ, r € R, we have Pf(z) = 1+ In ro7- Hence

for this choice of f inequality (4.2) becomes an equality, so that the constant
in the right-hand side of (4.2) cannot be smaller than 1. O

If in the proof of Theorem 4.2 we choose I C R, then ul C Ry for v > 0.
Hence, repeating the proof of Theorem 4.2, we obtain the following statement.

Theorem 4.3 ([40]). Let 1 < p < oo. If f € BMO,(Ry), then Pf €
BMO,(R,) and

IPfllsp < [ fllsp-

Moreover, the constant 1 in the right-hand side is sharp.

Similarly one can obtain the estimates for the “norm” of the Hardy trans-
form in BLO.

Theorem 4.4 ([41]). Let f € BLO(R). Then Pf € BLO(R),

IPfllsro <|lflsLo, (4.4)

and the constant 1 in the right-hand side is sharp.
Theorem 4.5 ([41]). Let f € BLO(R,). Then Pf € BLO(R,),

IPfllsro < |lfllsro,

and the constant 1 in the right-hand side is sharp.

As in the case of Theorems 4.2 and 4.3, the proofs of both Theorems 4.4
and 4.5 are similar. Here we give just one of them.
Proof of Theorem 4.4. Let I CR and z € I, z # 0. By (4.3),

|}|/I73f(t)dt—77f(:c):/01ﬁ/lf(tu)du—/olf(zu)dug
< /01 {ﬁ/lf(tu)dt—f(xu)] alu:/o1 [ulﬂ/u[f(v)dv—f(xu)} du.

Since z € I implies ux € ul for v > 0 we have

%/j?f(t)dt—?’f( / [u[|/ fv dv—ess 1nff( )} =

:/O L(f;ul) du < | fl 5o

Hence, using the equality

L(Pf;I)z%/IPf(t) dt—esa?ei]nfpf(x) = ess sup [|}| /IPf(t)dt—Pf(x)],

xzel
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and taking the essential supremum over all € I, = # 0, we obtain
LPf;I) <|fllBLo, ICR.

The same arguments as in the proof of Theorem 4.2 show that the con-
stant 1 in the right-hand side of (4.4) is sharp. O

Now let us consider the lower bounds for the norm of the Hardy transform.
It is easy to see that, similarly to (4.1), the inequality

IPf = cllfll (4.5)

in general fails for arbitrary f and ¢ > 0. But if we consider the functions
f that are non-increasing and non-negative on R+, then, according to The-
orem 4.1, inequality (4.5) holds true for c = 17 In what follows we will
derive (4. 5) with the value of c grater than 1= and find its upper bound (see

Corollary 4.16).

Theorem 4.6 ([40]). Let 1 < p < oo, and assume that the function f is non-
decreasing on (—o0,0) and non-increasing on (0,4+00). Then f € BMO,(R)
if and only if Pf € BMO,(R) and

2
IPf ey < W fllep < _ﬁllpf |.p- (4.6)

Proof. The left inequality of (4.6) is contained in Theorem 4.2. Moreover, it
is true even if f is not monotone. Now let us prove the right inequality.
Let A > 1 (we will choose it later). Consider the function

o(t) = S PI0 + 25, te R\ (o).

Then f(t) = ﬁg(t) — <= Pf(t), so that by Minkowski inequality

A 1
1£llsp < 5= l9llep + 5= P F Il (4.7)
Let us estimate || g« . The monotonicity of f on (—oo,0) and (0, +00) implies

1 At 1 A—1

=17 [rwas 25 [ iwas yero + 25 w0

for ¢t = 0. Hence, using again the monotonicity of f, we obtain

Pf(A) <g(t) <Pf(t), t#0. (4.8)
Assume I = [, f], @ < 0 < (. By (4.8),
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|I|/Pf (M) dt = (Pf)ar < g1 < (Pf)r1-
The last inequality, together with (4.8), imply

g(t) —gr <PfE) = (Pflrr, t#0, (4.9)

gr —g9(t) < (Pf)r —=Pf(At), t#0. (4.10)

Denote Ey = {tel: g(t)>gr}, E- = {t€1: g(t) < gr}. Multiplying
(4.9) and (4.10) by xg, (t) and xg_(t) respectively and summing up the ob-
tained inequalities for ¢t # 0 we get

lg(t) — g1l < (Pf(t) — (Pf)ar) xe, () + (Pf)r = Pf(M)) xe_(t) =
=(Pf(t) = (Pf)1) xe, () + (Pflar = Pf(A) xe_(t) + (Pf)r — (Pf)ar) -

Using Lemma 2.35 and the inclusion A\I D I, one can find the following esti-
mate for the last term in the right hand side:

(PHr—PfHar = |I|/ Pf(t)— (Pf)ar) dt <

1

A A
oV (PS(t) = (Pf)ar) dt = SRPFND) < 5[ PS -
| | {tex: Pf(t)>(Pf)rr} 2

Thus, by Minkowski inequality,

2p(g; 1) < {|}|/ [PfE) = (Pl dt} +

1 » A
- {m | 1®na=Proor dt} +SIPS I <

OPFD) + 0PI + 5IPAI < (24 5) 1Pl

Notice that both functions g and f are non-decreasing on (—oo,0) and non-
increasing on (0, +00). Since I is an arbitrary segment, which contains zero,
the last inequality together with Lemma 2.23 imply

A
ol < (243 ) 1771l

Substituting this bound in (4.7), we obtain

1 A
Ilr < 527 A (245 ) +1]

(4.11)
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It remains to choose the constant A\ > 1 which provides the minimal value to

the function ¥(A) = 27 [A (2 + %) +1]. An easy calculation shows that

. 2
f)flifllw()‘) =1+ V7) = 37

Therefore, (4.11) implies the right inequality of (4.6). O

If in the proof of Theorem 4.6 instead of Lemma 2.23 we apply Lemma 2.22,
then we get the following statement.

Theorem 4.7 ([40]). Let 1 < p < oo and let f € L} (R4) be non-increasing

loc

on Ry. Then f € BMO,(Ry) if and only if Pf € BMO,(R4), and

(4.12)

.-

2
Phllsp <N fllsp < —=IP
1PFllp < ISl < 5==IPS

In the particular case p = 1 the right inequality of (4.12) becomes

5 V7

L >
IPf1. = 2

I7lls, f€ BMO(R,), f do not increase. (4.13)

Since 3’2‘ﬁ > %7 the new inequality is stronger than the inequality in the
second part of Theorem 4.1.

The next theorem is an analog of Theorem 4.7 for the BLO-“norm”.

Theorem 4.8 ([41]). Let f € Lioc(R4) be non-increasing on Ry. Then

1
g||f||BLo <|[Pfllsro < Ifllsro, (4.14)

and in general the constants % and 1 in the left and right-hand sides are sharp.

Proof. The left inequality of (4.14) was already proved in Theorem 4.5. Let us
show that the constant < in the left-hand side of (4.14) cannot be increased.
For this consider the function fo(z) = xj0,1)(*), * € Ry. By Lemma 2.34,

Profe) =min(1.7) . Ifollazo = sup P fofa) ~ fola)] = 1.
>0

and for z > 1
L[ 1 1 Inz
L(Pfo;[0,2]) = 5/0 Pfo(t)dt = Pfo(z) = —(1+Inz) - — = —.
Hence : X
nz
[ PfollBro =sup — = = = L(Pfy;[0,¢]). (4.15)
z>1 T e

Therefore the constant % in the left-hand side of (4.14) cannot be increased.
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It remains to prove the left inequality of (4.14) for an arbitrary f. By
virtue of Lemma 2.34, it is enough to show that for any = > 0 there exists
y > 0 such that

L(PF:10.9]) >~ L(f;10,2). (416)

Without loss of generality we can assume that

1
sl s =0, [ =1 Lfah=1 (@)
0
As before, set fo(z) = x[0,1)(%), * € Ry. Let us show that

P(f— fo)t) = (f — fo)(t), t>0. (4.18)

Indeed, if 0 < t < 1, then (4.18) follows from the monotonicity of f — fo.
Otherwise, if ¢ > 1, then f(¢) < 0. Taking into account assumptions (4.17),
from the monotonicity of f we obtain

1 1

t 1 1 t 1 t
2 [ = s de = [ -1due [ o= [ -

t

_ (1_1)t_11/1tf(u)du2 (1_ 1>f(t)2f(t)=(f—fo)(t)-

Now, by (4.18) and (4.15),

1 [¢ 1
s | Proa—pre - -

e

= % erpf(t) dt — /Oepfo(t)dt] —Pfle) +Pfole) =

=L (P50~ 10~ Pofe) + folo)] bt =
0

e

= l/e [P(f - fo)(t) — (f _ fo)(t)] dt > 0.
€ Jo
Then 1

L(Pf;[0,¢]) > .

So, inequality (4.16) is proved and (4.14) follows. O

Let us come back to the estimate given by (4.13). One can improve this
estimate using Theorem 4.8.

Corollary 4.9. Let f be a non-increasing function on Ry. Then

1
IPFle = 21l (4.19)
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Proof. Applying successively Theorems 2.36, 4.8 and again Theorem 2.36, we
have

11le

1 11 1
L > = >_Z >Z2fll = =l fll.. O
151 > 1P 520 > 5 fls0 > 5= 511l = 711

Let us show that inequality (4.19) can be also improved. For this we will
need some auxiliary statements.

Lemma 4.10. The equation

T Inz

=1 —
V(@) nl—i—lnx 1+Inx

=0 (4.20)

has a unique root 1 on (1,4+00).
Proof. One can easily check that (1) =0,

2 p—
lim (z) = +oo, (z)= L rtme—1

z—+oo (1 +Inx)?

(1) = —1, and the equation ¢’(x) = 0 has a unique root on the interval
(1, +00). Since the function ¥ is differentiable on [1, +00) the listed properties
imply the statement of the lemma. O

Let 41 > 1 be the root of equation (4.20). In what follows we will use the
following constants:

1+1In 1 4
Bo = 7717 Yo =—, op=—In"y. (4.21)
71 Bo Y1

The approximate values of these constants are
ap ~ 0527 ﬁo ~ 05467 Yo =~ 183, Y1~ 4.65.

The next lemma explains the original meaning of equation (4.20) and of
constants g, B, Yo, defined by (4.21).

Lemma 4.11. For the function fo(x) = xjo,1)(x), z € Ry,

ol = 20fo: 0,2) = 5, (4.22)

1
[P foll=102(Pfo;[0,m]) = 500, (4.23)
where y1 is a root of equation (4.20), and ag is defined by (4.21).

Proof. According to Property 2.7, £2(fo;1) < 3 for any interval I C R, and
2(f0;10,2]) = % Thus equality (4.22) follows.
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In order to prove (4.23) we use the equality P f,(x) = min (1, %) , x € Ry,
Then for > 1 and I = [0, z]

1—|—lnx
(Pfo); / Pfo(t)dt+ = / Pfo(t) .
Set xg = 1315 Then Prot) = (Pfo)r if t < xo, and Pfy(t) < (Pfy)r if

t > xp. Hence, by Property 2.1,

QPr1) =2 [ 1(Pro),~Pro0] dt =

0

2 (14+Inz x 2 .
== { . (x 1—|—lnx) 1n(1+lnm)} = ;[1nx71n(1+lnx)] = p(z).

We have

¢(x)7

x2

(@)= ~n
L4 T 22 |1+lnx 1+Inx

where the function ¢ was defined in Lemma 4.10. Applying Lemmas 4.10 and
2.34 it is easy to see that

Inz x ] 2

5o,

1P foll+ = sup £2(Pfo; [0, 2]) = max p(x) = p(71) = £2(Pfo; [0,m]) =
z>1 z>1 2

which proves (4.23). O

Remark 4.12. The following formula explains the meaning of the constants
Bo and 7o, defined by (4.21),

(Pfo)[om] ="Pfo(0) = Bo.

Remark 4.13. Let us denote the maximal value of the constant ¢ in (4.5) by

c*sup{c: ”ﬁcf*ZC Vil onR+,f€BMO,f7éConst}

:inf{llﬁtﬂn* : feBMO, f|] onRy, f#Const}. (4.24)

Lemma 4.11 implies that ¢, < ag. On the other hand, according to (4.19), we
have that c, > 1.

The next theorem allows to improve the lower bound for c,. We hope that
this result could be of interest also outside of the present context.

Theorem 4.14 ([41]). Let f be a non-increasing function on Ry. Then
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g
1Pl =S I flsro, (4.25)

where o is defined by (4.21), and in general the constant %> in the right-hand
side of (4.25) is sharp.

In order to prove Theorem 4.14 we need the following statement.

Lemma 4.15. Let g € Lioc(Ry4) be such that g(z) > g(y), 0 <z <y <1,
and

1
| o= g = gt). 1222y (4.26)
0
Then the function Pg does not increase on R .

Proof. The monotonicity of Pg on [0,1] follows immediately from the
monotonicity of the function g on [0, 1]. If we prove that

Pg(z) > Pyly), 1l<z<uy, (4.27)

then, due to the continuity of Pg, we immediately obtain the statement of the
lemma. For 1 <z <y

Pgly) — Pg(x) = (1— ch) {; [Ill /jg(t)dt—/olg(t)dt] +

+ [yix/:g(t)dt—xil fg(t)dt}}.

Now it is easy to see that (4.27) follows from (4.26). O

Proof of Theorem 4.14. According to Lemmas 2.22 and 2.34, it is enough to
show that for any v > 0 there exists 4" > 0 such that

2Pfi[0.9) = T PF6) = F(3)].- (4.28)

We can assume v = 1, f(1) =0, Pf(1) = 1. Set fo(z) = xp0,1)(7), © € Ry.
Then the function g = f — fy obviously satisfies the conditions of Lemma 4.15.
By this lemma, the function Pg does not increase on R . Let us denote h(z) =
g(z) — Pg(0), with 4o defined by (4.21). Then Ph is also non-increasing on
R4 and Ph(vy) = 0. Therefore

0< /W Ph(t) dt = /% [Pf(t) —Pfo(t)] dt —Pf(v0) + Pfo(r0),
0 0

or, equivalently,
1 Yo 1 Yo
L Pro) — Proo) dt < + / PLE) — Pfow) dt.  (4.29)

Yo Jo Yo

Now choose 7/ such that
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% / U prtydt = Pflvo).

Clearly, 4" > v9. Comparing v with -7, which was defined in Lemma 4.10 as
a root of equation (4.20), we see that the following two situations are possible:
1. 7/ < ~1; in this case, by Property 2.1, (4.29) implies

aproa =2 | P PR — P di >

2 [ o
== | PO = Pholo)] dt = 2 (Pfoi0.m]) = 3,
0
so that (4.28) holds true.
2. If 4/ > 71, then the listed above properties of function Ph imply

0> " Ph(t) dt = /Vl [PFt) —Pfo)] dt —Pf(v0) +Pfol0),

Yo o
ie.,
1 n 1 "
o | PO PRtz o [ PSi0) — PS0)] d

But since the function P f(y9) — Pf(t), t > 7o, is non-decreasing and 7' > v,

o | i —prw) ez o [T P10 - Proo)]
(4.30)

One can rewrite inequalities (4.29) and (4.30) in the following form

"o > Yo
o [Pfo(t) =Pfo(ro] dt — [§° [Pf(t) = Pf(yo)] dt’

71— < 7Y = .
oo [PFo(v0) =P Lo dt = [V [P f(y0) — PF(t)] dt

Notice that, by Property 2.1, the denominators of the fractions in the right
and left-hand sides are the same. Summing up, we obtain

1 o

=~ [T Pro - Prw i< / " 1P — P i) dr.

Then, by Property 2.1,

Q2 (PF;[0,7]) = 2(Pfo; [0,m]) = %

(see also the proof of Lemma 4.11). Therefore, in this case (4.28) holds true,
too.
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It remains to show that the constant %2 in the right-hand side of (4.25)
cannot be increased. But, according to Lemma 4.11, for the function fy(z) =
X, (x), x € Ry, we have | Pfyl. = %2, and hence | fo||Lo is obviously

equal to 1. O
From Theorem 4.14 we immediately get

Corollary 4.16 ([41]).
e% < e < ag (4.31)

where ¢, is the constant defined by (4.24).

Proof. As we have already mentioned, the right inequality of (4.31) follows
from Lemma 4.11. On the other hand, if f is an arbitrary non-increasing
function on R4, then by Theorems 4.14 and 2.36

[e TS

(0%
IPFlle> S If Lo = 5 5lIf ]l
2 2 2

which implies the left inequality of (4.31). O
Remark 4.17. We do not know the value of ¢,, defined by equality (4.24).

4.2 Estimates of the Oscillations of the Conjugate Hardy
Transform and the Calderén Transform

In this section we consider the non-negative summable functions f on Ry
such that the integral f1+oo f(x) d—; converges. The following formulas define
the conjugate Hardy operator P* and the Calderdn operator S respectively
(see [51, 3)):

dx
T )

“+oo
Pr(t) = / /(@)

t>0,

t “+ o0 T
Sf(t):%/o f(ac)alx—k/75 f(x)d?:Pf(t)-i-P*f(t), t>0.

The operators P* and S, together with the operator P, are often used in
various fields of mathematics.

Example 4.18. Let fo(z) = In %X[og)(l‘)’ xz € Ry. Then according to
Example 2.24, fo € BMO(RY). In the same time, P* f,(x) = %m2 xX[0,1) (),
and so P*f, ¢ BMO(R,). Indeed, the assumption P*f, € BMO contra-
dicts to John—Nirenberg inequality (3.33). Similarly, it can be shown that
Sfy ¢ BMO(R,). O

So, unlikely the operator P, the operators P* and & do not act from
BMO into BMO. However, it is easy to see that P*f € BMO(R,) and
Sf € BMO(R,) for f € L*®(Ry). Moreover, the following theorem holds
true.
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Theorem 4.19 ([39]) Let f be a non-negative locally summable function on

R, such that f ¢ < 0o, Then
IP*flisBLo = [IPf lloc (4.32)
ISfllBLo = IIP(Pf)lls- (4.33)

Proof. Since f(z) > 0 for z € Ry it is clear that the function P*f does not
increase on R,. Further, for 0 <t <'s

SF(t) — Sf(s) (—)/f d:c+/ f(w)(;—i)dxz(x

so that also Sf does not increase on R, . Hence, by Lemma 2.34,

| P* f|BLOSUP< /77* duP*f()>

—op (3 [0 St [ %) [ o) S

—sup L /f do = sup P (1) = | PF [

t>0

Similarly,

ISflsLo = sup (1 /tSf(u)du—Sf(t)> =

o (3 (3 rorn [ e [ [ o) -

- / / (&) de du = supP(P1)(1) = [P(P1) s

t>0 t
O

Theorem 4.20 ([39]). Let f be a non-negative locally summable function on
R, such that f1+oo f(z) % < co. Then

1 . 2

1P F e < 1P 1l < 21PF (1.34)

PP < ISF1l. < 2IPPS) (1.35)
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Proof. As it was shown in the proof of Theorem 4.19, both functions P* f and
Sf do not increase on R,. Then, by virtue of (4.32) and (4.33), Theorem 2.36
applied to these functions immediately yields (4.34) and (4.35) respectively.
Let us show that the constant % in the left-hand side of (4.34) cannot be
increased. For 0 < ¢ < 1 let fo(x) = Ixp_c1)(z) © € Ry. Then || Pf, [lo =

1, P*f.(t) = L min (ln %_E,ln %) X[o,1)(t), t € Ry. Hence, by Property 2.7,

T e

11. 1 1 1
FL <221 -
1P fells =g oy <572

—>%, e—0+4.

Therefore the constant 1 in the left-hand side of (4.34) is sharp.
For e = 1 we have fi(z) = x[o,1)(2), ® € Ry, [Pf1llec =1, Pf1(t) =
In %X[O,l] (t), t € Ry. As it was shown in Example 2.28; this implies

2
1P frlle = 2P f1500,1]) = =,

so that the constant 2 in the right-hand side of (4.34) is sharp, too.
It remains to show that the constant % in the right-hand side of (4.35)
cannot be decreased. For the function fi(z) = xj0,1)(2), = € Ry, we have

1 1
PPl =1, A0 = (1+107) xoat) + Txem 0. R

So, it is enough to show that for the function ¢ = Sf;

2
L= 4.
gl = (4.36)

Since g is non-increasing on Ry according to Lemma 2.22 the last relation
follows from the equality

sup £2(g;[0,1]) = % (4.37)

But for0 <t <1

2 t/e 1 9
2(g:(0,t]) = ;/O <ln —In ‘Z) du=",

u

so that in order to prove (4.37) it remains to show that

2(g;[0,t]) <

D | N

, 1<t<oo. (4.38)

Let tg, to > e, be the root of the equation In z = x—2. We have to consider
the following two cases.
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1. If 1 <t < to, then gy > 1. Denote h(u) = 1 +ln%, u € Ry.
Since h(u) < %, u > 1, there exists t;, 1 < t; < t such that g, =
% Otl (14+In1) du = hjy,). Now, by Property 2.1,

2 1
fz(g;[o,t]):f/ L +1n s — gy ) du<
t {u: 1+In %>g[oyt]} u ’

2 1 2
<2 (1 tmlo h[o,m) du = 20050, 1)) = 2.,

i {u: 1+In %Zg[(),t]} u €
so that (4.38) holds true in this case.

2. Let ¢t > to, i.e., gjo = $(2+4 Int) < 1. In this case, applying Prop-
erty 2.1, we obtain

2 [t 1+Int—In(2+Int
2giloth = [ (ow) - g0) du=2 2.
0
where t5 is to be defined from the condition % = glo,4], 1€ t2 = ﬁ Denote

Y(t) = M, t > tp. Since tg > e we have ¥ () = i < L. Tt is easy

to see that ¢'(t) < 0 for ¢t > tg. Hence 9 (t) < % for t > tg, and in this case
(4.38) holds true as well. O

Remark 4.21. We do not know whether the constant % in the left-hand side
of (4.35) is sharp.

Remark 4.22. Clearly, | Pf|lcoc < ||f]lco, though the condition | f]lec < 00

is not necessary for the boundedness of Pf. On the other hand, is f is non-
negative on Ry, then obviously uPf(u) > tPf(t), u >t > 0, so that

2t
PPNEY > o [ Prwde= B2, >0

t

This means that the conditions Pf € L™ and P(Pf) € L™ are equivalent.
In other words, Theorems 4.19 and 4.20 show, that for a non-negative on R
function f the boundedness of Pf (and not the essential boundedness of f) is
the necessary and sufficient condition for P*f and Sf to belong to BLO and
BMO.

The next theorem provides the lower bound of the BMO-norms of P* f
and Sf, which reflect the behavior of the function f in the neighborhood of
Zero.

Theorem 4.23 ([39]). Let f be a non-negative locally summable function on
Ry such that f;roo f(z) d?"” < 00. Then

2
fle> 2 1 i .
IP*flle = 2 lim %ses(ég)ff(U), (4.39)
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>2 ) f 4.4
1S5F 1l 2 lim, ess inf f(u), (4.40)

and in general the constants 2 in the right-hand sides of (4.39) and (4.40) are
sharp.

Proof. Let us denote A = limy_,o4 ess inf,c(o ) f(u). If A = 0, then (4.39)
and (4.40) are trivial. Let A > 0. Fix a, 0 < a < A, and choose ¢ > 0 such
that f(u) > a for almost all u € (0,¢). Then for t < &

> [f(u) %“ > aln% (4.41)

Now let us use the John—Nirenberg inequality with exact exponent (Theorem
3.21). Assuming P*f € BMO and taking into account the monotonicity of
P*f, one can rewrite the John-Nirenberg inequality (3.39) in the following
way

PSP oy + 5P (g 4mB). @)

Here the constant B = exp (1 + %) is taken from Theorem 3.21, and ¢ > 0 is
small. Comparing (4.41) and (4.42), we have

aln S < (P* o+ 517 f - (1n+1n3)

for t > 0 small enough. This immediately implies || P*f ||« > a. As a was an
arbitrary number smaller than A, inequality (4.39) is proved.
The same arguments lead the following inequality

1
alnf (Sf)Ot]—i-fHSfH (lnt—i—lnB),

with a < A being an arbitrary number. This inequality implies (4.40).

It remains to prove that the constant % in the right-hand sides of (4.39)
and (4.40) cannot be increased. In the proof of Theorem 4.20 we showed that
for the function f1(2) = x[o,1)(z), * € Ry, one has | Sf; ||« = 2. Hence for the
function f; the inequality (4.40) becomes an equality, so that the constant 2
in (4.40) is sharp. In order to proof that 2 in (4.39) is also sharp, 0bv1ously

it is enough to show that
2

12 full =2, (1.43)
Denote g(t) = P*f1(t) = Infxp(t), t € Ry If 0 < t < 1, then it is
easy to see that £2(g;[0,¢]) = 2. Otherwise, if ¢ > 1, then for the function
h(z) = ln%, z € Ry, there exists {1, 1 < ¢ < ¢, such that gy = hpo,1,)-
Therefore, by Property 2.1,

2Ags[0,1)) = 2 /{ ey (80 = 00 i <
u: g(u)>gpo,t]
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9 2
= h(u) = hioe,)) du = 2(h; [0,11]) = =
1 {u: h(u)>h[0,t1]} ¢

So, we have proved (4.43), and this completes the proof of the theorem.
O

Remark 4.24. We cannot substitute the ess inf in the left-hand sides of
(4.39) and (4.40) by ess sup. Indeed, for the function

f(x) = Z2k+1X[27k—272k72,2*k](z)a zeRy,
k=0
we obviously have lim; o4 ess sup,c(oy) f(u) = +oo. Let us show that

| Pflloc < 2. Indeed, if x > 1, then
1 o0 e8]
L R S D S !
0 k=0 k=0

If 0 < £ < 1, we can find an integer n such that 27"~! < 2 < 27™. Then

2 " 00
Pf(z) < 2_i_1 / ftyde=2mtty "okt 9722 — g
0

k=n

Hence

[P(PHlloc < IPflloc <2,
and, according to Theorem 4.20,

4 4

1P flle< = ISFI<

e e
This shows that (4.39) and (4.40) fail if we substitute ess inf by ess sup.

Now let f be a non-negative non-increasing function on R, such that
T f(x) 92 < 0. Clearly, in this case

1
1flloo = 1P lloo = lim, f(t).

Thus Theorems 4.20 and 4.23 immediately lead to the following results.

Corollary 4.25 ([39]). If f is a non-negative non-increasing function on Ry
such that f1+oo f(z) % < 0o, then

2
1Pl = 1S F 1l = 1 flloo- (4.44)
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Corollary 4.26 ([39]). If f is a non-negative non-increasing function on Ry
such that f1+oo f(z) % < 0o, then

IP*f 1« = aoll £+, (4.45)

ISF 1« = aoll £+, (4.46)
where the constant ag is defined by (4.21).

Proof. Applying successively (4.44), the inequality || Pf ||« < 3|| Pf |lsc (which
follows from Property 2.7), and (4.31), we obtain

i 2 4 4
1P flle = 21 PFlloe 2 SISl 2 Zellf e 2 ol

where the constant c, is defined by (4.24).
Analogously one can prove (4.46). O

Remark 4.27. Without the monotonicity assumption on f the inequali-
ties (4.45) and (4.46) fail even if the constants cg in their right-hand sides
are arbitrarily small. It can be easily seen from the following example. Take
fo(@) = xp—c1)(x), © € Ry, with 0 <e < 1. Then || foll« = 3 and

max ([| P* fo [l«, | Sfoll+) <[[Sfollc <€+ 1n

< —0, e—=0+.
1—¢

On the other hand, the boundedness condition in Corollary 4.26 can be ne-
glected. Indeed, if f is unbounded, then, by (4.44), the left-hand sides of (4.45)
and (4.46) are infinite.

Remark 4.28. Equality (4.44) implies that it is impossible to get the up-
per bounds of ||P*f |« and || Sf ||« in terms of ||f]|« even for the monotone
bounded function f. Indeed, if such upper bounds exist, equality (4.44) would
imply [|flleo < c||f]ls« with some constant ¢ > 0, which is wrong. In order to

see this it is enough to consider the function

1 . 1
mw—Nmﬁmmgmmm,xdu

We have || fn]looc = 1 and one can easily check that ||fx]« — 0 as N — oc.
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The Gurov—Reshetnyak Class of Functions

5.1 Embedding in the Gehring Class

The BM O-class is closely related to the class of functions, which was studied
first by Gurov and Reshetnyak in [21, 22]. This class could be also defined in
terms of mean oscillations of functions in the following way.

Let Qo C R? be a fixed cube. We will say that the non-negative function
f € L(Qo) satisfies the Gurov-Reshetnyak condition, if

Q2f;Q) <efq, QC Qo, (5.1)

where the constant ¢ does not depend on the cube @. The class of all such
functions f is called the Gurov—Reshetnyak class. We will denote it by GR =
GR(e) = GR(e,Qo). Often inequality (5.1) is called the Gurov-Reshetnyak
inequality.

Remark 5.1. Obviously, for e = 2 inequality (5.1) holds, but if & < 2 in
general it is no more true. Indeed, for the function fy(z) = NX[O i (x), x €
N

[0,1] = Qo, we have (fn)g, =1, 2(fn; Qo) =2 (1 — %), so that

2(fn; Qo) o
(fN)Qo 7

Hence condition (5.1) is substantial only for 0 < ¢ < 2.

N — oo.

Remark 5.2. For any ¢ < 2 if the function f satisfies condition (5.1), then
it is either positive almost everywhere or equivalent to zero. This fact is a
consequence of the following statement.

Proposition 5.3. If f £ 0 is a non-negative locally summable function such
that |[{z : f(x) =0} >0, then

sup ) =2. (5.2)
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Proof. Denote A = {z: f(x) = 0}. Since by virtue of Lebesgue theorem 1.1
almost every point of the set A is its density point for any ¢ > 0 there exists
a cube @ such that fg > 0 and

)
E —
1Bl < Sl
for E =@\ A. Then the equality

/ f@)da < fol{ € B+ f(z) < fo}| =
{zeE: f(z)<fo}

{zeE: f(x) < fo)
] IREE

implies

e B f@)>foll [ 1o ]

1
S@(HxGE f@)> fotl+ {z € E: f(x)SfQ}D/Ef(l’)dx:
7@ r)dx g x)dx
- |Q/Ef( )d <2/Ef( Jdz.
Thus
%(Q(f;Q)—(%a)fQ):

2—46
R de =
A%Em%m}ﬂm fo)dz ZLéﬂmx

f@)de — fol{z € E: f(z) > fo}l—

/{wEEif(w)>fQ}

1)
- [ s@ar+3 [ o>
o e B @ > ol [
- /{wEE:f(x><fQ}f( ) 1o /Ef( et

Hre E: f(z) > fo}l N — e — 0
* Q| /Ef( ) /{ZGE:f(m)<fQ}f( ) ’

ie.,

2(f;Q)
fo

Since ¢ > 0 is arbitrary equality (5.2) follows. O

>2—9.

The fundamental property of the G R-class, which stipulates numerous
applications, is described by the following theorem.
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Theorem 5.4 (Gurov, Reshetnyak, [22]). There ezists a number g =
eo(d), 0 < g9 <2 such that for anye, 0 < £ < g, one can find py = po(e,d) >
1 such that if the function f satisfies condition (5.1), then f € LP(Qq) for any
p < po-

Various proofs, generalizations and refinements of this theorem were found
by a number of different authors ([27, 4, 15, 76, 13, 14] and others). In what
follows we will derive this theorem as a corollary of a more general result (see
Corollary 5.8).

Let us introduce the following quantity

v(f;o) = sup M, 0<0<1(Qo)-.
<o fo

The supremum here is taken over all cubes @ C Qo such that their side-
lengths (@) are less or equal than ¢. In addition, if fo = 0 for some cube
Q C Qo, then 2(f;Q) = 0, provided f is non-negative on @p. In this case we
assume that %&Q) = 0. According to Remark 5.1, for any f € L(Qp) we have
v(f;0) <2for 0 < o <I1(Qp). Some properties of the function f in terms of

v(f;o) were studied in [13, 14].

Theorem 5.5 ([37]). Let Qo C R? be a cube , and let the function f € L(Qo)
be non-negative. Then

1/0 () = F O] du <3220 ([;2007) 72 (0), 0< <27 Qol.
(5.3)

For the proof of this theorem we will need the following refinement of
Calderon—Zygmund lemma 1.14.

Lemma 5.6 (Calderén, Zygmund, [70]). Let f be a non-negative function,
summable on the cube Qo C R?, and let o > \Qilol fQo f(z)dx. Then there exist

cubes Q; C QS C Qo, 7 =1,2,..., with pairwise disjoint interiors such that
|Q9| =27 |Qj|7
fo, Sa < fo, < 2%, (5.4)
and
fx) <a for almost all = € Qo \ U Q; |- (5.5)
j>1

Proof. Essentially the proof of this lemma repeats the proof of Lemma 1.14.
We only have to notice that as the cube Q; it is enough to take the cube,
whose partition results the dyadic cube @4, 7 =1,2,.... Clearly, in this case
the left inequality of (5.4) holds true. The other statements of the lemma
follow from Lemma 1.14. O
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Proof of Theorem 5.5. Let us fix some t, 0 < t < 27%|Qo|. Applying
Lemma 5.6 with a = f**(¢), we obtain the cubes Q; and @, which satisfy
the properties stated by this lemma.

Denote E = U;>1Q);. Using Property 2.1, together with the definition of
the rearrangement f* and (5.5), we obtain

/Otlf*(U)—f**(t)lduﬂ/ (f*(u) — a) du =

{u: f*(u)>a}

:2/ (f(z) — a) dx:2/ (f(z) — a) dx.
{w€Qo: f(x)>a} {z€Qo: f(z)>a}nE

Since the interiors of the cubes @); are pairwise disjoint

i 5 (u) = f ()] du =2 (f(z) — ) do =

j>1 /{IGQO: f(@)>a}NQ;

=2 (/@) — ) di =

i>1 /{IEQj! f(z)>a}

=2 (f(x)*fQ;) dx+

i>1 /{a:EQj: f(z)>a}

42> (fo, —a){z € Q;: f(z)>a}| =

j>1

=92 s
jzl/{wer: f(x)>fQj}(f(x) fQ_/) x

+2 o) s
jZl[{“EQa" w<f(w>§f@j}( @) = fo,) do

+2) (fo, — ) {z € Q;: f(@)>a}|=S1+ Sy +Ss. (5.6)
jz1

In order the estimate S;, ¢ = 1,2, 3, let us notice that, by (5.4),

1 1
g @ =3 [ e =

j>17 Qi
1 a
= EZ@J‘\J"% > @Z@ﬂ =a.
j>1 i>1

Therefore, by the definition of the rearrangement f*,
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L rwas o ma< g [ @< g [

From here it follows that
|E| <t, (5.7)

provided f* is monotone, so that |@Q;| < ¢t and ’Q” <29t 5 =1,2,....
Therefore, by Property 2.1,

si=2y [ (f2) - fo,) dx—Z/ ~ fo,| da =

i>1 {z€Q;: F@)>fq,} j>1
f Q] / 1/d
= Z fl@)de <v|f;t / Z z)dx <
7>1 fQJ ( >]>1
<1/ tl/d Z/ f(x (5.8)
j>1

provided v(f;o) is monotone. Further, by (5.4),

S3=2) (fo, ~a) {r € Q;+ J(@) > a}| <23 (fo, ~ fa; ) 1041 <

jz1 jz1

<2 — for| dz <2 — for | dz =
;/ ali<a s [ ot
_22 le o f(x)de < 2v f 2t1/d ;/ flx (5.9)

7j>1

Taking into account that Ss < 0, from (5.6), (5.8), (5.9) and from the
monotonicity of v(f; o) we obtain

/ () = £ (0)] < 30 (1 ztl/d)z/ (@) da.
32179
Now the application of (5.4) and (5.7) leads to the inequality

/|f — ( )\du<31/<f 2t1/d) aZ|Q ’—

7j>1

=3a-2% (f;ztl/d> Z 1Q,| = 3a- 2% (f;2t1/d) |E| < 3a-2% (f;Qtl/d> 4

j>1

Since a = f**(t) the last inequality is equivalent to (5.3). O
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Inequality (5.3) leads to the following estimate of the rearrangement of the
function f in terms of v(f; o).

Theorem 5.7 ([37]). There exist constants c; = c1(d) and c2 = ca(d) such
that for any cube Qo C RY and for any non-negative function f € L(Qo)

1(Qo)
() <eifo, - exp (CQ/ v(f;o) ?) , 0<t<|Qol. (5.10)

1/d

Proof. Applying Lemma 2.2 to the function ¢ = f* with ¢« = 2 and using
Theorem 5.5, for 0 < t < 27%|Qo| we get

o (3) -t [ - o) de <32t (5200) £,

or, equivalently,

e (;) < (14320 (F29)) o), 0<t<27Qol.

The recurrent application of the last inequality yields

£ @27 1Qol) < £ (27 1Qol) - TT (1 4+3-2% (£ (27 1@o) ) ) =

i=1

=0

On the other hand,

21/d 2—(i—1)/dl(Q0) d
v (r2 Q) < 5 | (fi0) %
200 =1 amvaq)

provided v(f;o) is monotone. Therefore, taking into account that v(f;
l(QO)) < 27 we get

£ (2797 |Qol) < exp (3-29F1) £ (2741Qo]) x

oi/d =1 p2mG-D/dyQy) do
X 3-27. S — 7 -
exp < o1/d _q ;/del(cgo) o ) B
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21/d 1(Qo) do
< 2%exp (32411 ex 3~2d~7/ v(f;o)— | .
— p ( ) fQU p 21/d _ 1 27(571)/(”(@0) (f ) o

Fix some ¢ € (0,|Qo|] and choose s € N such that 27°|Qg| < t <
275711Q|. Then, since f** is monotone the last inequality implies

) < (270 ]Qol) < £ (2770 1Qol) <

< 2%exp (3-2771) fo, exp  3-27 2 /Z(QO) V(i) ) <
<D (3 - < Lod. 2 o) 2] <
< p Qo €XP o1/d _q B(—e+1)/41(Qp) o

1(Qo) do
Scl'fQoeXp<02/ I/(f;O')>7
t1/d g

g1/d

siqa—g- U

where ¢; = 2% exp (3 . 2d+1) , g =3-2¢.

Corollary 5.8 (Gurov-Reshetnyak theorem 5.4). For any € such that

d(2'/4 -1
0<5<50(d)51— ( )
2

T g.9d.9ol/d’
there exists po = po(e,d) > 1 such that if the function f satisfies condi-
tion (5.1), then f € LP (Qo) for any p < po.

Proof. Condition (5.1) is equivalent to the inequality v(f;0) < e for 0 < o <
1(Qop). Thus (5.10) implies

(1) < e1-fo,-exp (? e n'?') =c1-fo, (|Qt0|) o . 0<t<|Qol.
(5.11)
Since € < g¢(d) we have
d 1 d2Y4-1
pole,d) = 502 ) _ - 3('261’21/2 > 1. (5.12)
If p < po(e,d), then, by (5.11),
6oe(d) p
oy < ey (20" o<l
Asp <po(e,d) = Eoéd), we have
1= | o a< / ey i< a2 Do (o, o
P o —Jo = eo(d) —pe O Qo)

(5.13)
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Remark 5.9. Fix the cube Qy C R% and choose some @ C Qo. Then (5.1)
implies that f € GR(e, Q). Hence, applying Corollary 5.8 to the cube @, one
can rewrite inequality (5.13) in the following way:

1/p

where 1 < p < pole,d), c¢s = c3(e,p,d), and c3 does not depend on @ C
Qo. Inequality (5.14) is called the reverse Holder inequality, or the Gehring
inequality [18].

Corollary 5.10. If the function f is non-negative on the cube Qo C RY and
satisfies Gurov-Reshetnyak condition (5.1) for some ¢ < eo(d), then it also
satisfies Gehring inequality (5.14) for all p < po(e,d).

Remark 5.11. In Gurov-Reshetnyak theorem 5.4 we have found that pg
(e,d) = EOTM) — 00 as € — 0+. The estimate po(c,d) = O (), & — 0+, was
first obtained in [4, 76]. As it was noticed in [4], it turns out that this limit-
ing behavior cannot be improved. In what follows we will find the maximal
possible value of py(e,1) (see Corollary 5.35).

Remark 5.12. The proof of inequality (5.10) is based on the application of
Lemma 2.2 with a = 2. Generally speaking, the parameter a > 1 in Lemma 2.2
could be chosen in the “better way” in order to minimize the value of the
constant ¢y in the exponent in right-hand side of (5.10). This could allow to
slightly increase the values of €q(d) and po(e,d), obtained in Corollary 5.8.
However, this method does not lead to the desired result (i.e. go(d) = 2
and maximal possible pg(e, d)), because in order to prove (5.9) we have used
estimate (5.3), which is overstated in the sense of constants.

From Theorem 5.7 one can derive the following

Corollary 5.13 (Franciosi, [13]). If the function f € L (Qq) is non-negative
on the cube Qo C R* and v(f;0) — 0 as 0 — 0+, then f € LP (Qo) for any
p < oo.

Proof. Take some p < oo and choose tg, 0 < tg < |Qol, such that v(f;0) <
d_ for0< o< t(l)/d. Then, by (5.10), for 0 <t < g

2cap
Qo] do t %
) <cr- fo, -exp <C2/t§/d V(f;”)g) <t0> .

Obviously this implies that the function (f**)” is summable on [0, |Qo|], and
hence f € LP (Qp). O

Tt is clear that inequality (5.10) provides the sufficient conditions for f to
belong to the various Orlicz spaces in terms of the order of v(f;0) as o — 0+.
If v(f;0) is such that
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1(Qo) d
/ v(f;o) Y < 00, (5.15)
0 g
then (5.10) immediately implies the following result.

Corollary 5.14. If the function f € L(Qo) is non-negative on the cube
Qo C R? and satisfies (5.15), then f € L™ (Qo).

Corollary 5.14 can be sharpen. In order to show this, we will need one
result due to Spanne [69] (see also [7, 57]). Denote

n(f;0) = sup  Q(f;Q), 0<6<I(Qo)
QCQo, UQ<s

Theorem 5.15 (Spanne, [69]). If f € L(Qq) is such that

1(Qo)
/ (1) % <o, (5.16)
0

then to any cube Q C Qo with 1(Q) < %Z(Qo)

2U(Q) ds
ess sup |(f — fo) (z)] gcd/ ul(f;é)?, (5.17)
T€EQ 0

where the constant cq depends only on the dimension d of the space.

Proof. Fix the cube Q C Q) such that I(Q) < I(Qo)/2. In order to prove (5.17)
without loss of generality we can assume fg = 0. According to Lebesgue
theorem 1.1, we have f(z) = lim; .o fq, for almost every x € @Q, where
Q; is a sequence of dyadic (with respect to Q) cubes of order j = 1,2,...,
contractible to z. Thus, for the proof of (5.17) it is enough to show that

21(Q) ds
\fQj|gcd/ ul(f;é)? j=1,2,... (5.18)
0
Let us prove (5.18). For ¢ > 1
1
’fQi+1_fQi SW ‘f(‘r)_sz dr <
i1l Jaip,
a 1 d
<2 |f(z) = fq.| dz < 2% (f;1(Q1)),
Qil Jo,

while the condition fg = 0 implies

[fo.| <29 (f;1(Q)).

Therefore
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<V1(f;l(Q)) + ZVl (f?“Qi))) <
i=1

j—1
\fo,| < lfal + > |foi — fa
=1

1 2 1 (Q)
20 | —— ) dd+ —— :8) do
= (l(Q) /Z(Q) vilf;0)db+ UQ) —UQ1) /l(Ql) “ilf;0)dot

(Qi-1)
*z%le @ e ”“®w>:

1 2U(Q) 1 Q)
__od .
=2 (l(Q) /Z(Q) vilf:0)d0+ 7y Q1) / vi(f;0) o+

1(Qi-1)
L/" (f;5)d5> <
Q)

\\Mg

From Spanne’s theorem 5.15 and condition (5.16) it follows immediately,
that the function f is equivalent to some function g, which is continuous on
Qo and such that its modulus of continuity w(g; o) satisfies the condition

2 ds 1
slgo)= s gl)-gwl e [ nfiD)F. 0<o <@
z,Y€Q0, lx—y|<o 0
(5.19)

Indeed, by Lebesgue theorem 1.1, the function g(x) = limyg)—o fq for = € Qo
is equivalent to f. If z,y € Qo and |z — y| < o, then we choose the cube
Q@ C Qo, which contains z,y, and such that [(Q) < o. Then

lg(z) —g(y)| < lg(x) — fol +9(y) — fol < 2ess sup I(f = fq) (z)]

xre

and Theorem 5.15 imply (5.19).

Now let us suppose that f is non-negative on the cube @y and satis-
fies (5.15). Then (5.10) implies

1(Qo) do
£l <K =erfoyem (e [ vifio) T ).
0
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Hence for any cube Q C Qg

fo <|lfle < K.
Therefore

QLD S L Q) = L (1), 0<5<1(Q).

K
(5.20)

v(f;0) = sup
(i9) )<s  fa K y@)<s

So condition (5.15) implies

1(Qo) [Qol
/ v (f;0) — < K/ v(f;0) —
0

i.e., condition (5.16) is also satisfied. Now, applying Spanne theorem 5.15,
from (5.20) we obtain the following statement.

Theorem 5.16. Let f be a non-negative function on the cube Qo C RY,
satisfying condition (5.15). Then for any cube Q C Qo with 1(Q) < 31 (Qo)

21(Q)
ess s (7 = fo) () < cald [ ul:8) -

T€EQ

In the same way as the estimate of the modulus of continuity follows from
Spanne theorem 5.15, the last Theorem implies

Corollary 5.17 ([37]). If the function f is non-negative on the cube Qo C R?
and satisfies condition (5.15), then f is equivalent to the function g, which is
continuous on Qo and

)
w(g;5)—</ v(f; )da>, §—0.

Remark 5.18. Inequality (5.20) was obtained under assumption (5.15). This
assumption is necessary to guarantee that v(f;d) dominates v1 (f;0). Indeed,
let us consider the function fo(z) = In %7 0 < x < By, where By > 0 is small
enough. Then, as it was shown in Example 2.24, v (fo;6) = 2(f;[0,4]) = %,

and ) 2/
e
In %o In =
o Bo
So, for the function fj inequality (5.20) fails for any K, which does not depend
on fy.
Let us come back to Gurov—Reshetnyak theorem 5.4. As we remarked in
Corollary 5.8, Gurov—Reshetnyak condition (5.1) for 0 < € < g¢(d) implies

that f is summable for some p > 1. On the other hand, condition (5.1) is
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non-trivial for any £ < 2. In this context the following question is natural. For
which € < 2 one can increase the exponent of summability of the function f,
using condition (5.1) ? The next theorem provides the answer to this question.

Theorem 5.19 (Coifman, Fefferman, [8]). Let f € L(Qo) be a non-
negative summable function on the cube Qo C R?. If

{re@: flx)>0-fo}>0-1Q, QC Qo (5.21)

where the constants 0 < 0,0 < 1 do not depends on @Q, then there exists
r=r(o,0,d) >0 such that f € LHT(QO) and

1 1+4r }
{|Qo| o, 7 (x) dx < 67|Q0| /0 (5.22)
with ¢ = ¢(o,0,d, 7).

Proof. First we prove the inequality

/ flx)de < -al{z€Qo: f(z) >0 a}l, (5.23)
{z€Qo: f(z)>a}

where o > fo, and the constant ¢’ depends only on 6 and d. Let us fix
some o > fo, and apply Caldrén-Zygmund lemma 1.14. Then we obtain a

collection of cubes QQ; C Qo, j =1,2,..., with pairwise disjoint interiors such
that
f(z)dz < 2%,
|Q]| Qj
and f(z) < «a for almost all x € Qo \ (Uj21 Qj). From here, using (5.21), we
have
x)dr < x)dr <
ot s Z
<2l Y j0) < 22 Z {ee@: @) >0 fo,}| <
§>1 §>1

d
§%~a2|{x€Qj: fl)>0c-a}| < a-{ze€Qv: flx)>0-a},

Jj=1

where ¢/ = 29/6, and this proves (5.23).
Now, multiplying (5.23) by a”~! and integrating, we find that

/ ot </ flx) d:c) da <
fao {z€Qo: f(z)>a}
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Sc’/ooar|{x6Q0: f(x)>o0-a}| da=
0

Cl

- 01+r/000 TTH{r €Qo: flx)>1} dr =" /QO 7 (2) de, (5.24)

where ¢’ = ¢’ - 07177 /(1 + 7). On the other hand, using the Fubini theorem
one can get the following estimate for the left hand-side of the last inequality

/ ot </ flx) d:c) da =
fao {z€Qo: f(z)>a}
f(z)
:/ flx) / o Vda | dr =
{z€Qo: f(2)>fq,} fao

3/
r {a:EQo: f(a:)>fQ0}

f@) (f"(2) = (fq,)") dv >

> [ s@ @) - e de =1 [ @ 9ol (o).

0
r r r

From here and (5.24) it follows that

(1 _ C,,> 2 pr@yde < L (g
T |Q0| Qo r

Choosing r > 0 so small that 1 — ¢/ > 0, we obtain (5.22). O

Remark 5.20. The presented proof of Theorem 5.19 needs a small refinement.
Indeed, in (5.24) we a priori assumed that f € L'*7 (Qp). This vicious circle
can be avoided in the following way.

For N > fo, let us consider the cut-off function [f]n(x) = min(N, f(z)) <
f(x), z € Qo. If fo, < a < N, then

{freQo: f()>at={zeQo: [fIn(z)>a}
and
{reQo: f@)>0-at={r€Qo: [fIn(z) >0 a},
so that, by (5.23),

/ Slv@)de < -alfe e Qo: [in()>o-all. (5.25)
{z€Qo: [fIn(z)>a}

Otherwise, if « > N, then (5.25) is trivial because the domain of the definition
of the integral in the left inequality is empty. So, (5.23) implies (5.25) for all
a > fg, and N > fg,. It is also clear that [f]y € L' (Qo) for any r > 0.
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Now we repeat the proof of Theorem 5.19. In the proof of (5.24), substituting
£ by [flw, we have

b Lr }1i b
{waQﬁ“(”“ =100l o

Finally, since g [, [fIn(2)dz < @ Jo, f(@)dz in order to complete the
proof of (5.22) it is enough to send N — oo and use the Levi theorem.

[f]N(Z)dl‘, N>fQ0'

Remark 5.21. Condition (5.21) is one of the equivalent forms of the so-called
Ao —Muckenhoupt condition (see [8, 72]).

We see that condition (5.21) allows to increase the exponent of sum-
mability of the function f. Therefore, in order to proof Gurov—Reshetnyak
theorem 5.4 it is enough to show that Gurov—Reshetnyak condition (5.1) im-
plies (5.21). Actually it turn out that conditions (5.1) and (5.21)are equivalent.
This fact is the content of the next theorem.

Theorem 5.22 ([42]). Let f € L(Qo) be a non-negative function on the
cube Qo C R, Then

() if for some e, 0 < € < 2, the function [ satisfies Gurov-Reshetnyak
condition (5.1), then there exist o and 6, 0 < 0,6 < 1, which depend only on
e and such that (5.21) holds true;

(1) if for some o and 0, 0 < 0,0 < 1, the function f satisfies (5.21), then

2f,Q) <21 -0b)fo, QC Qo

Proof. To prove (i) let us choose a number A such that ¢ < A < 2. Fix some
cube @ C Qo and consider the set £ = {.T €Q: flx)> )‘;5 -fQ}. Since
5-fo < fo— [f(zx)forallz € @\ E we have

fo < inf (fo—f(z)) <

€ 1

On the other hand, /\;6 < 1, so that

A—¢

Q\Ez&eQ:ﬂws ~M}C@€Q:ﬂw<Mk

Now applying Property 2.1 and condition (5.1) to the last inequality, we get

fo< i (fo — f(x)) dz =

13
A 1Q\ E| Jizeq: fa)<fo}
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_1 Q| e Q|
2 ovm Y =5 v
Hence |Q \ E| < 3 -|Q|, i.e. |E| > ( —2) - |Q|. This inequality coincides
with (5.21) for o = A;E and § =1 — f.

Let us prove (i7). Fix some cube @ C Qo. By Property 2.1 and condi-
tion (5.21),

faq-

2

Q
Qf;Q) = |Q‘ (z€Q: f(ac)ﬁfQ}(

o — f(x)) dz =
_ 2
‘Q| {zeQ: ofo<f(z)<fo}

42 (fo — f(z)) dz <
|Q| (2€Q: f(2)<ofo}

(fq — f(@)) do+

2
@(I—U)I{wEQ f(@)>ofo}l+ 0]

:@fQ[(l—a)ﬂQ\*erQ: fl@) <ofo})+{z€Q: f(gg)gng}‘] _

fQHﬂ?GQ flx) <ofq}l =

= rfa[lQ—elQl~ 1tz € Q: f@) < ofoll+alla € Q: f@) < afa}l+

+H{reQ: f(x) < afoll] <

< Gfe[l@ltt =)+ a1 =0)Ql] =201 - ot)fo. O
As we have already mentioned above, the next result is the immediate
consequence of Theorems 5.19 and 5.22.

Corollary 5.23 ([42]). Let 0 < € < 2 and let f be a non-negative function on
the cube Qo C R, satisfying Gurov-Reshetnyak condition (5.1). Then there
exists r > 0, which depends only on € and d, such that (5.22) holds true with c,
depending only on e, d and r.

Condition (5.1) of Corollary 5.23 can be replaced by the weaker condition

f:Q) e fo, QC Qo UQ) <6-1Qo), (5.26)

where 0 € (0,1] is fixed. In other words, in the Gurov—Reshetnyak theorem it
is sufficient to require that the condition 2(f; Q) < - fq is verified on small
enough cubes. Indeed, we have

Corollary 5.24. Let 0 < € < 2 and let f be a non-negative function on the
cube Qo C R?, satisfying (5.26) for some § € (0,1]. Then there exists r > 0,
which depends only on & and d, such that f € L' (Qq) and
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{ 1 flﬂ(a:)da:}lir <c L
. <ep—o
1Qol Jo, 1Qol Jo,

Here the constant c1 depends only on e,d,r and d.

f(z)dx. (5.27)

Proof. Let us partition the cube Qo into N = ([3] + l)d cubes Q; with
pairwise disjoint interiors, dividing each side of the cube @ into [%] +1 equal
parts. Then {(Q;) < 0 -1(Qo), 7 =1,...,N, and by virtue of (5.26) to each
cube ); we can apply Corollary 5.23. Then

L 147 d w . N - s
{|Qj ij (x) :E} |Q3| ij() J .. N, (5.28)

where r = r(e,d) > 0 and ¢ = ¢(e, d, r). Since Qp = Ujvzl Q; inequality (5.28)
implies f € L'*7(Qp). Further, as |Q;] = 19l j =1,... N, (5.28) yields

N

e () d :i 1 ey de <
|Qol Qof (z) dz N;@j\ ij (z)de <
N 14r 1 1+7r
cltr — d 14r
2(% 0 ) = <N @l Jo, T ) :

147

N
< ATNYTIQTTT YD / f@)de | =
j=1 Qj

:cH_TNl_H.( 1 f( ) >1+r.
|Qol

This implies (5.27) with ¢; = cN < c (% + 1)d. O

Theorem 5.22 establish the equivalence of Gurov—Reshetnyak condition
(5.1) and As—Muckenhoupt condition (5.21). On the other hand, in [8] it
was shown that Muckenhoupt condition (5.21) is equivalent to Gehring in-
equality (5.22) for some r > 0. Thus Gurov—Reshetnyak condition (5.1) and
Gehring condition (5.22) are also equivalent. Now we will give another proof
of the equivalence of conditions (5.1), (5.21) and (5.22). Namely, besides
Theorems 5.19 and 5.22, one has to apply the following statement.

Theorem 5.25 ([44]). Let f be a non-negative function on the cube Qp C R,
satisfying the Gehring condition

1/p
{|Q1|/pr(x)dm} <B- |Q|/f dz, Q C Qo, (5.29)

for some p, B > 1. Then there exists ¢, 0 < € < 2, which depends only on p
and B, such that Gurov-Reshetnyak inequality (5.1) holds true.
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Proof. Let us fix an arbitrary cube Q C Qo and denote E ={z € Q: f(z) >
fo}. We can assume that fg > 0. By the Holder inequality,

25Q 12 B 1 L
fo Jolal )y @ fe)de Q|fQ|E/f v =25 <

iR { , }”” 1B] _
207 E 1o =
m)l 1/p 1 { p }l/p |E|
S2<cz| |@|/f I
On the other hand, by condition (5.29),

(o) {IQ/fp ‘”} =B

2(£;Q) EN'TYT B
T <2 (B (@0 Q|> . (5.30)

Let us consider the function p(A\) = B-A'"Y/P — X, X\ > 0. The analysis of the
derivative shows, that ¢ is increasing on (0, Ag) and decreasing on (Ag, +00),
where \g = (B(p — 1)/p)”. We also notice that from the trivial inequality

so that

25Q) _,l@\E| 1 (1-60) e <22\
fo Ql 1Q\E| Jo\g fo Q)
it follows that B 0\ B L0(f:Q)
| _ = iy 5.31
Q TRl ST g (531
First let us consider the case
(p—1)/p
p
B < (p— 1) . (5.32)
Then 1)/ »
p—1)/p
A0<<(P) P*) _poly
p—1 p D
Assume that OF.
(£ Q) >2(1—=Xp). (5.33)
fo

Then Ao > 1 — %%C;Q), and (5.30) and (5.31) imply
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25 Q) <E|) <_1!2f62
o ~2\g) =

s (B (1- ;9(;62@))““’ (1- 12 Q)))

fa
B 19(f; Q))H“’ )
_23<1 2 fo SR

provided ¢ is monotone on (0, Ag). Thus

1-1/
B<1_19(f Q)) ”ZL
2 fo

or, equivalently,

2(f;Q) —p/ (-
= <2< — B/ 1>>. (5.34)

Comparing the last inequality with (5.33), we find
1—X<1—B7?/1, (5.35)

But A\g = (B(p—1)/p)?, so that (5.35) is equivalent to

(r—1)/p
B> ( P 1) ,

which contradicts (5.32). Therefore, condition (5.32) excludes (5.33) and im-

plies
Q .
(/5 Q) <2(1—=X), (5.36)
fa
and so \g < 1—1 9(7[ Q) . Taking into account that A\ is a point of maximum

of ¢, from (5.30) we obtain

2(f;Q) |E| p—1\"\ _

o =2 () <200 =2 ((257)) -

p((5)) - ()
p p

22 (1_10(f62)> 2 1 0(:iQ)
p—1 —1 2 faq p—1 p—-1 fq '

This implies
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1 Q(f; 2
p

-1/ fo p—1
ie.,
Q(J{(;Q) < % (5.37)
Notice, that condition (5.32) is equivalent to the following one
2
» <2(1—Xo)-
This means that bound (5.37) is stronger than (5.36).
It remains to consider the case
. (p) (p—l)/p' (5.38)
=\p-1

If we suppose that condition (5.33) is satisfied, then, as before, we come to
inequality (5.34). Otherwise we obtain the opposite to (5.33) inequality (5.36).
Notice also that (5.38) implies

1—X < 1 <1-pp/-1,

=3

So, we conclude, that among estimates (5.34), (5.36) and (5.37), the estimate
provided by (5.34) is the best one that can be achieved in the case (5.38).
Finally, setting

By d T B@/Em)T
e=¢(B,p) =
2 (1 _ pr/(pfl)) , if B> (p/(p— 1))(1071)/177

we get (5.1). O

For 1 < p < co and B > 1 we denote by G,(B) the class of all functions
f, which are non-negative on the cube @y C R? and satisfy the Gehring
inequality

1 1/p 1
{IQ/pr(m)dx} §B|Q/Qf(sc)d:c, Qc Qo

The set G = U, Gp(B) is called the Gehring class .

Remark 5.26. In the proof of Theorem 5.25 we have found that (B, p) —
2—0 as B — oo for any fixed p > 1. This fact is essential. Indeed, let us
consider the function fy,(7) = bX(—o0,0)(%) + X[0,400)(7), ® € R for b > 1. An
easy computation shows that f, € GR (gp) with the minimal possible value

g0 = ego(b) = 2%;1 — 2 —0as b — oo. In addition, f, € G, for any p > 1.
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This means that the Gurov—Reshetnyak class GR(g) does not contain the
Gehring class G, for all € < 2. Moreover, this example shows that for e < 2
the set [, Gp does not belong to any GR(¢). On the other hand, if p > 1
and B — 1, then the value e(B, p) = %, obtained in the proof of Theorem 5.25,
does not tend to zero. In this sense the constant (B, p) from Theorem 5.25
is overestimated. Indeed, as it was remarked in [4], for p > 2and 1 < B < /5
the condition f € G,(B) implies f € G2(B), so that by Holder inequality

Q2(f;Q)§|22/Q|f(I)fQIQ da:é)l/QfQ(x)de?l/Qf(x)dx)Qg

< (B*-1) <|Ql|/Qf(:c)dm>2.

So, if G,(B) C GR(e) for p > 2, then one can assure that ¢ — 0 as B — 1.

Remark 5.27. Let us fix B > 1. Then ¢(B,p) — 2% as p — oo. In other
words, we have
() Gw(B)c (] GRe), (5.39)
1<p<oo £1<e<?2

where e; = 2221 > 0. We do not know the minimal value of £1(B) (possibly

depending on d), which guarantees (5.39). Notice, that (5.39) fails for £; = 0.
Moreover, for the function f, defined in Remark 5.26, if b = B then we
have fg € Gp(B) for any p > 1. On the other hand, from Remark 5.26 we

know that fp ¢ GR(e) for any € < go(B) = 2{%:. Hence (5.39) fails if

and moreover, it is easy to see that this fact is valid in the

space of any dimension d > 1. Therefore, if €1(B) is the minimal value such
that (5.39) holds, then

B-1 B-1
QVB-1 _ e1(B) < 2=2——.

VB+1"~

Let us consider the other limit case p — 1 4 0. For some fixed B > 1 we have
e(B,p) —2-0, ie.,

U G.»B) c |J GRe). (5.40)

1<p<oo 0<e<?2

The same example of the function f;, defined in Remark 5.26, shows that the
constant 2 in the right-hand side of (5.40) is sharp. Indeed, it is easy to see
that f, € Gy (Bp,p) for the fixed value b > 1, where

(p- 1e=D/p ppr ] 1
B,y = 5 b e b)(p—l)/p —14+0asp—1 (5.41)
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is the minimal possible value. Fix some B > 1, ¢; < 2 and choose b > 1
so big, that gq(b) = 2?4_1 > ¢7. Then, due to (5.41), for this value of b
there exists p > 1 such that By, < B and fi, € U, Gp(B). Obviously,

fo ¢ UO<E<51 GR(e).

Another proof of Theorem 5.25. Without loss of generality we can assume

B>-P (5.42)

p—l

Fix an arbitrary cube Q C (o and denote E = {z € Q : f(x) > fo}. Then
the properties of the oscillations together with the Holder inequality imply

Q60 1 2
fo fo Q|

NERY { o }”” |B|
*1Ql T \E|/f %o =

E|)1 1/p 1 { }1/10 |E|
< 2 p
(QI Q] / ™ “lar

Applying (5.29) to the integral in the right-hand side we have

(f(z) = fq) dr <
E

Q(f;Q) <|E|>1‘”" 1B|
2B +— 5.43
o =2\l Q) (543)
Further, from the inequality
2fQ) _ JIQ\E| 1 ( f($)> Q\ E|
=2 -2 1d 2
fa Q 1@\E o' 5 ) T EP
it follows that
Bl _1RNEl_ ) 19(50Q) (5.4)

Q Qi = 2 Jfo

It is easy to see, that the function ¢(\) = BA'™1/2 — X\ X\ > 0 increases on

(0, X0), Ao = (Bpp%l)p. Notice that due to (5.42), Ag > 1. Since the right-hand
side of (5.44) is less or equal than 1 inequalities (5.43) and (5.44) yield

0 () o -3242)-

& (B (350
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B 1 9(1&@))1‘1““_ 2(f;Q)
_2B<1 27}”@ 2+ fQ .

This inequality implies

. 1-1/
B<119(f,Q)> ”21,
2 fo

or, equivalently,

Q(;C;Q) <9 (1 _ pr/(pfl)) .

Therefore, the function f satisfies inequality (5.1) for

» —p/(p—1)
e=211- {max (B’p]_>:| <2. 0O

We conclude this section by one interesting property of functions that
satisfy the Gehring condition.

Theorem 5.28 (Iwaniec, [28]). Let f € LP (Rd) , p> 1 be a non-negative
function, satisfying the Gehring condition

(@ /. f”(l’)dﬂf};SBKlz' | r@dn @cr,

where the constant B > 1 does not depend on the cube Q). Then f is equivalent
to zero on RY.

Proof. Let us assume the contrary. Without loss of generality assume that
c= fP(x)dz >0
Qo

on the cube Qo = [~1,1]%. Then, by condition (5.45), for any cube Q D Qo
centered in the origin we have

B@/Qf(x)dmz {@/pr(x)dx}; >

1 » }p _1 1
— d = PCP.
>{| | Qof (z)dx Q| »c

Thus
/Q f(a)da > e |QIH, (5.46)
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where ¢; = B~lcr > 0. Let us show that (5.46) contradicts the condition
felrr (Rd). Since the cube @ is fixed we can construct by induction a
sequence of cubes Qr D Qr—1, k=1,2,... such that

P

Qul > (2 / f() dx> (5.47)
C1 JQp_1
and |Q | 3
k
Qo S 2 (5:48)
By (5.46),

_1 1
Cl|Qk| P §|Qk|/Qkf($)dx—

= @ (/Qk\Qk_lf(x)d:z:+/k_l f(x)dx) =

_ |Qr \ Qr—1] 1 i
= ol O o] Qk\QHf(an)dgH|Qk| Qkilf(x)dx.

Now, using (5.47) and (5.48), we obtain

1

—_ d
G\ @il Jopop, T2

@l -3 L

= |Qk\Qk_1| <01|Qk| ‘Qk| Qk_lf(x)dx> >
(ol 0 ) s S

- m(q@k' — 5 1@l )Z 5 1@kl ? 2

25 (3) Tt e an

Therefore, by the Holder inequality,

y fP(x)dx = o, fP(x) dx—|—2/ fP(x)de =

o1 Qr\Qr-1

= p S ; D
/Qo fP(x) dx + ; |Qk \ Qr—1] N @l Joon fP(x)dx >
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1

o0 p
P(x)d _ _ d
> Qof () $+};|Qk\@k 1] <|Qk\Qk1| Qk\Qkilf(x) x) >

z / fP(@)de+ > 1Qk \ Qr-1] & |Qk \ Qr_1| " = o0,
Qo k=1

and this completes the proof. 0O

5.1.1 One-Dimensional Case

Let us consider more in detail the case d = 1. If in the proof of Theorem 5.5
instead of Calderén-Zygmund lemma 5.6 we use “rising sun lemma” 1.16,
which is sharper in the one-dimensional case, then we obtain the following
statement.

Theorem 5.29 ([38]). Let f be a non-negative function, summable on Iy C
R. Then

[ 1@ ol des e, o<e<inl (549
0

Proof. Essentially we will follow the proof of Theorem 5.5. Moreover, in the
present case the calculations are even simpler.

Let us fix some ¢, 0 < ¢ < |Iy|, and apply Lemma 1.16 with oo = f**(¢). As
the result we obtain a family of pairwise disjoint intervals I; C Iy, j =1,2,...,
such that

|Ilj| /1] flz)dr = a, (5.50)

f(z) <a foralmostall ze€lp\E, (5.51)

where F = U;>11;. Using Property 2.1, the definition of the rearrangement
f*, formulas (5.50), (5.51) and the monotonicity of v(f; o), we obtain

[ e - a=2 [ (F* () — ) du =

{u: f*(u)>a}

:2/ (f(x)—a)daczZ/ (f(z) - @) dz =
{z€lo: f(z)>a} {z€lo: f(z)>a}nE

=2 z) —a) dr =
Z/{welj: f(z)>a} (f( ) a)

J=1

- - fr,) dz =
22/{1619':f(x)>a} (f(l‘) f[J) x

Jj=1
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=D LI L) <> v (fIL) ) £, <

Jj=1 Jj=1

<v(f5 BN D L] fr, = o |EB| - v(f; | E)). (5.52)

Jj=1

On the other hand, (5.50) and the properties of the rearrangement imply

= —a- |E|/f |E|/O 7 () du

so that |E| < t. Therefore the monotonicity of v(f;0) and (5.52) yield

/|f O du < a-t-v(fit),

ie (5.49). O

We will proceed with the further detalization of the case d = 1 in the
following two directions.

1). Refinement of Theorem 5.7 (i.e. sharpening of the constants in inequal-
ity (5.10)).

2). Refinement of Gurov—Reshetnyak Theorem 5.4.

The next theorem is the refined analog of Theorem 5.7 for the case d = 1.

Theorem 5.30 ([38]). Let f be a non-negative function, summable on
Iy C R. Then

[To]
P < - fry - exp (;/ u(f:0) da) L 0<t<|bl, (553
+ o

where ¢ = exp(1 + €), and in general the coefficient e/2 is sharp.

Proof. Let a > 1 (we will find the optimal value of this constant later). Apply-
ing Lemma 2.2 to the function ¢ = f* and using Theorem 5.29, for 0 < ¢ < |[o|
we have

(D)o <t 1w rolas oo

a

or, equivalently,
t a
N < _ . Hx < . .
f (a) (1+ 2u(f,t)) @), 0<t< | (5.54)

Let us fix some t € (0, @} and denote s = {ln a-ln ‘IO‘] (here the
square brackets denote the integer part function). By (5.54),
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e (Y = o (N T (1@
()= () I 5o ) <

<a- fIOHexp( f, ))—a fIOexp<2Z (f7 )) (5.55)

k=0
On the other hand,

at do

V(f;akt)~lna§/k v(f; ) , k=0,1,...,s—1,
a®t

provided v(f;o) is monotone. Hence, taking into account the inequality
v(f;|lo|) <2, from (5.55) we obtain

t k+1t
r(2) <a e (Mm (Z/ N Y (s |Io|)>> <
[To|
<avem (52) - esn (355 | V(f;a)cf)

Since the function ¢(a) = a/lna for a > 1 achieves its minimal value at a = e

we have Lo]
(@) seoseon(3 [ a0 ). e

where ¢ = exp(l + e). This, together with the monotonicity of f**, im-
plies (5.53) for 0 < t < % Ift € (%, |Io|}, then (5.53) follows from (5.56)

because f**(t) < f** (@)

It remains to show that the coefficient 2/e in the right-hand side of (5.53)
cannot be decreased. For this let us consider the function fo(z) = In %, 0<
x < [y, where the constant Gy > 0 is sufficiently small, we will define it later
in Proposition 5.31. In addition, we will show there that

2/e

v(foso) = 1+nl

) O<USBO'

Thus if we put some constant ¢ < £ in the exponent in (5.53), then the

2
right-hand side becomes

Bo d
¢+ (fo)o,5] - exp (a/t v (fo;0) :) =
2a [P do
<1+lnﬁ0)exp<e/t U(l—l—ln;))
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1 1-2a/e 1 2a/e 1 2a/e
:c(l—i—lnﬂ) -(1—|—lnt) zo(lnt) , t—0.
0

On the other hand, f3*(t) =1+ ln%, 0 < t < (. Comparing this equality
with the previous one, we see that for a < § inequality (5.53) fails. O

Proposition 5.31. For the function f(z)=In %, 0 < x < By, where By is a
positive constant,
2/e

V(f%”):m, 0 <0< B

Proof. Let us suppose that 8y = e~ where the number M > 1 is to be
defined later. Further, let 0 < o < By and a > 0 be such that a + o < .
Denote I = [a,a + o]. Then

1 o[ote 1 1
fI:f/ In-de=1+In —91n(1+3).
a x a+ a

(o2 g g

Let 29 = e~ /7. Then lna%0 = f; and

a0 = [ 1@ - pilae =2 [7 (w3 - g1} ao -

—2(1+7) [p(HH/)_Q_HH/)}

o/a ola

In order to proof the proposition, it is enough to show that

02011 2 0201
fr l1+Inl/o f[owg]
Let us denote
o= g 0= 71
a’ C1+Inljo’
Then the conditions 0 < o < Gy = e M and a + o < By = e M become
0<a<+oo,
1 1
(5.58)

<
v= 1+M+In(1+41) STE M

while inequality (5.57) can be rewritten in the following way
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e(l—i—é) [ln(lm—exp(m(zm)—l)]—i—l>ﬁ

[e3%

(o) Ly (14 1)

[e3%

(5.59)

Assume 0 < « < 1. Then, by virtue of (5.58), inequality (5.59) can be
derived from the inequality
e(1+1) [71n(1(¥+a) — exp (7111(1;0“) — 1)} +1 1
>
In(ite) 4y (14 1) 1+ M4+ (1+3)

(e}

which is equivalent to the following one

1 1 In(1 1+ M — nlte)
e(1+) _ o)) o (5.60)
a) | exp (1 _ ln(1a+a)) o 1+M+In(1+1)

Let us prove (5.60). In order to find the upper bound for the left-hand side
of (5.60), set t =1— In(+e) Notice that 0 < ¢ < 1 — In 2. Moreover,

(e

! —1n(1+a):e_t+t—1§%t2.

exp (1 - ln(la—&-oe)) @

Hence we have the following bound for the left-hand side of (5.60) (we denote
it by L)

2

ea+1 [1_111(14—04)
a

2
ea+1 > pak—2
_ - -1
5 s > (D
k=2 k=2
Since
k—2
1o’ 1
1)* <=, 0 1
k_z( ) <5 <a<

we see that
eq

L< ga(a—l—l) <=
The right-hand side of (5.60) can be estimate as follows

1+ M — nlta) N M .
1+M+In(1+1) T 14+M+In(1+2)

Therefore, (5.60) follows from the inequality
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ex M
— <
4 T 1+M+In(1+1)

or, which is the same, from
1
In <1+> <—-——=-M-1. (5.61)
@

Inequality (5.61) is valid for « = 1 whenever M > M;, where M; =
(In2+1) /(2 —1). Otherwise, if 0 < o < 1, then (5.61) follows from the
fact that the function

14M 1
ﬂ@:—M—1—mO+>
«Q

o €

is decreasing on (0, 1). This can be easily checked by calculation of the deriv-
ative of .
In order to prove (5.59) in the case a > 1 we rewrite it in the following

(o (252 )

gmﬂ+a)k(l+;)—ﬁ}—aﬁm(1+;)—®m<magww>.@6%

Let us estimate the last two terms of the right-hand side. Denote t =
In(1+a) ; ; o et t
hTa. Then 0 < t < 1n2. Using the inequality e — 1 < o 0<t< In2, we
ave

)

In(1 1 In(1
d<ls b o ety 1 ta)
In2 « In2 «
1 1
aln<1+>§1 <= —ﬂa1n<1+>2—/@-
@ o

Therefore the right-hand side of (5.62) admits the following lower bound

In(1+ ) [e (14—;) —ﬂ] —afln (14—;) — exp (W) >

1 1 In(1
> In(1 + «) [e<1+> 5] —B—1- = M.
o In2 a
To estimate the left-hand side of (5.62) observe that

t
ef<1+—, 0<t<In2.
In2

Hence
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o (exp M . gailn(l—l—oz):lm(l—i-a)7 a1,
o In2 o «

So, in order to prove (5.62) it is enough to show that

In(1+ «) 1 1 In(1+«)
< — ) _ _B_1—

In2 < Il +a) {e(1+a> ﬁ] Aol In2 o ’

or, equivalently,
140

(e—mz) (1+5) -5
The proof of (5.63) splits into the following two cases.
1. 1 < a < 2; in this case % <1+ é <2, In(1+ «) > In2. The inequality

In(1+a) > (5.63)

In2 >
3 (e~ ma)
implies that for the sufficiently small § (ﬁ < le +1)
1+ o 1+

In(l+a)>mn2> 5 T > T T )
sle—ms) =8 (e—ms)(1+3)-8
and so (5.63) follows.

2. o > 2; in this case 1 + é > 1, In(1+ «) > In3. Since

1

_ 1
In2

In3 >

e

we have that for any sufficiently small 3 (/3 < M31+1)

1 1
In(l1+a)>1In3 > —1’—5 > +5

e—mz B (e—mz) (1+3) -8
and (5.63) follows in this case as well.
Setting M = max(Mj, My, M3), we obtain (5.57). O

Let us come back to Gurov—Reshetnyak theorem 5.4. Theorem 5.30 has
the following immediate corollary.

Corollary 5.32 ([38]). Let f be a non-negative function on Iy C R, satisfying
condition (5.1) for some € < 2/e. Then f € LP(Iy) for any p < pj, where
po=phle) =2 ;.

Remark 5.33. We have already mentioned (see Remark 5.11) that in Gurov-
Reshetnyak theorem 5.4 the limiting exponent of summability of the func-
tion, satisfying Gurov—Reshetnyak condition (5.1), is equal to pg(g,d) = EOT(U
(see (5.12)). Moreover, po(e,d) = O (1) as e — 0+, and this limiting behavior

€
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cannot be improved. In the case d = 1 Corollary 5.32 provides the bigger
limiting exponent of summability: pj(e) = % . % > po(g,1). The value pj(e) is
the maximal possible also in the sense of equivalence. In what follows we will
derive this fact as a corollary of Theorem 5.34. Moreover, Corollary 5.32 states
that Gurov—Reshetnyak condition (5.1) abbureb the possibility to increase the
exponent of summability of f only for € < 2, and it leaves open the problem
in the case % < e < 2, though the p0551b111ty of a certain increment of the
exponent of summablhty for any € < 2 is provided by Corollary 5.23.

Theorem 5.34 ([34]). Let e, 0 < e < 2 be fized, and let pjj = pj(e) > 1 be

a root of the equation
P’ 2
Then
(i) if f is a non-negative function on Iy C R, satisfying Gurov—Reshetnyak
condition (5.1) with the given e, then

—1/py
f**(t)@-f**(fd)-(@ Co<t<|bl, (565

where the constant ¢ depends only on e;
(#9) there exists a function fy € L([0,1]), satisfying (5.1) such that

+1/9% St =2 e>0, 0<t<1. (5.66)

Proof. Let us denote

PP
o(p) = G- p> 1L

It is easy to see, that ¢'(p) > 0, lim,_140 @(p) = 1, lim,_ 4 @(p) = +o0, i.e.
 is continuous and increasing between 1 and +o0o. Hence for any ¢, 0 < & < 2,
the equation (5.64) has a unique root pj = p((e) > 1.

Let us prove (i). As condition (5.1) means that v(f;t) <e, 0 <t < |,
hence, by Theorem 5.29,

t
@ oldese 0, o<t <l
0

Assume a > 1. According to Lemma 2.2,

f(t>_ = /|f (1)) du <

so that

f**(t)7

1\3\9
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e <t> < (% e+ 1) £, 0<t < I, (5.67)

a

Set

Then, by (5.64), we have (% ¢+ 1)1)6, = a and hence (5.67) takes the form

t 11
A () < al/Po (), 0<t < |l
a
The successive application of this inequality leads to the following one
£ (@ | Iol) </ o (0l), G=1,2,.. (5.68)

If ¢, 0 <t < [Io| is given, then we can choose j such that a I <t <
a=7%1Iy|. Then (5.68) yields

£ < £ (@ 0l) < (a9)7 (1)) <

1/pg —1/pg
< () e an = e 5 - (77 )

/

with ¢ = ql/P0 = p,’,’o 7+ Clearly, ¢ depends only on ¢.
0

In order to prove (i), denote ¢ = pi and set fo(z) = 2~/ + B with
B:q%’l.ThenforO<t§1

¢ —1
ML () = 9 1/ fo(x)de = tY/9. (Mi +B> > 9 —.
t Jo 1-— 7 qg—1
so that (5.66) holds true. It remains to show that the function fy satisfies
condition (5.1).

Denote g(z) = 2=/, « > 0. Let I C [0,1]. If (fo)r < (fo)jo,1), then
we choose h, 0 < h < 1, such that (fo)r = (fo)o,n)- According to Prop-
erty 2.15, the monotonicity of fy on [0, k] implies 2(fo; 1) < 2(fo;[0,4]).
Further, 2(fo; [0, h]) = 2(g; [0, h]). Since, as it was shown in Example 2.28,

g 0,n]) = 2n~1/a =D

qr!
we have
-1 (g—1)?72 B
QfoiD)  L2Ag:[0.H) _ 2hY <2. (¢ -1+t =¢
(f0>I B (fO)[()’h] h_l/q . q%ql +B — q4 3
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where the last equality follows from (5.64). In the case (fo)r > (fo)[,1] one
can find h > 1 such that (fo)7r = (fo)[o,n)- Then the same arguments lead to
the inequality

Q0 1) = 20 1) < O 0.) = 2n~/n LD <
—1)e-1
§2.(q qq) 'qzlzs.BSE'(fO)]‘

Therefore, (5.1) is true for all intervals I C [0,1]. O

Using the same arguments as in the proof of Proposition 5.9, from part
(i) of Theorem 5.34 we immediately obtain the following one-dimensional
Gurov-Reshetnyak theorem 5.4 with exact limiting exponent of summability.

Corollary 5.35 ([34]). Let f be a non-negative function on Iy C R, satisfying

the condition
Q(f7])§€f17 ICIO7

for some e < 2. Then f satisfies the Gehring inequality

1 Y 1
{m/lfp(x)dx} Sc-m/lf(z)d:c, I C Iy,

for any p < p{, where pj = p(e) > 1 is a root of equation (5.64), and the
constant ¢ = c(e,p) depends only on € and p (for example, one can take

(p61)1+1/P

On the other hand, part (i7) of Theorem 5.34 shows, that in general the
limiting exponent pj in Corollary 5.35 cannot be increased.

CcC =

Remark 5.36. It is easy to see that the root p{ (¢) of equation (5.64) satisfies
the following relations:
1

Py (e) > and p8(6)~7~€, e—0+.

[N
M | =
[N

Therefore Corollary 5.35 revises Corollary 5.32. On the other hand, since the
value p{(¢) is the maximal possible in Corollary 5.35 it follows that, as we
mentioned in Remark 5.33, the exponent of summability pj(e) = 2-1, obtained

in Corollary 5.32, is equivalent to the maximal exponent p{(¢) as ¢ — 0+.

5.1.2 Anisotropic Case

Let us come back to the multidimensional case. By analogy with BMO®-
class, let us define the anisotropic Gurov-Reshetnyak class GRE = GRE () =
GR%(e, Ry) as a class of all functions f that are non-negative on the segment
Ry C RY and satisfy the Gurov-Reshetnyak condition
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where the constant €, 0 < € < 2, does not depend on R. Clearly, GRR(E) -
GR(¢e) for any € € (0,2). The following example shows that in general the
opposite inclusion is not true.

Example 5.37. For a given ¢ € (0,2) let us construct a function from
the Gurov—Reshetnyak class GR(¢), which does not belong GRE(e;) for any
g1 < 2.

As in Example 2.32, we set

ZX02 k+1]x [0 ](x), z = (z1,15) €[0,1]* = Q.
k=1

In Example 2.32 it was already shown that f € BMO (Qo). Therefore there
exists B such that £2(f; Q) < B for any cube @ C Qg. Choose some ¢ € (0, 2)
and set g(z) = f(z) + £, € Q. Then

Q) _2fQ) B
9Q fcfrE T fe+

so that the function g satisfies Gurov—Reshetnyak condition (5.1), i.e. g €
GR (E, Qo) .

On the other hand, let us show that g ¢ GR(s1) for any £; < 2. For this
we will use the following inequalities obtained in Example 2.32 (k > 100):

<e, QCQ07

Ly=nk+1)] <In(k+1) < fg, = 275 <2+ 1nk,

Q(f,Rk) 2 2Lk —2—21H(Lk +1)
Here Rj, = [0,27%"!] x [0,1]. Thus

Q2(g;Re) 2(f; Ry) 2Lk72721n(Lk+1) 2Ink —2Inlnk 5
= ~ e
IR, fre+Z = 2+mk+Z Ink

as k — oo. Hence the function g does not belong to the Gurov—Reshetnyak
class GR®(ey) for any e, < 2. O

Let Ry C R? be a segment, and let f be a non-negative function on R.

Define R
(o) = sup ZLB) g <Ry,
R<o [

where the supremum is taken over all segments R C Ry of measure smaller
than o. As before, if fr = 0, then we assume % =0.

Theorem 5.38 ([43]). Let f be a non-negative function, summable on the
segment Ry C R%. Then
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/|f ()] du < vR(fit) - F7(), 0<t<|R. (5.70)

Proof. We will follow the same way as in the proof of Theorem 5.29. Fix
t, 0 <t <|Ry|, and apply Lemma 1.30 with o = f**(¢). Then we obtain at
most countable family of segments R; C Ry, j = 1,2,... such that

1

f dr = «a, 5.71
w7 L@ (5.1)
f(z) <a foralmostall =€ Ry\E, (5.72)
where F = U;>1 R;. Hence
[ -rora=z [ (F*(u) = ) du =
{u: f*(u)>a}

N e —a) dr =
/{%R‘“ f(@)>a} () =) de /{:cERo: f(@)>a}nE (f(z) —a) dz
- —a)dr =

jzz; /{meRj; F(z)>a} (f(x) —a) dz

- — fr,) dz =
2/{%%: f@)>a} (F(@) = fr,) d

J

=Y IR Q2 (£ Ry) <Y v (f5IR;1)|Ry| - fr, <

Jj21 j>1

<R (f; IEDZleI - fr, = a- |E|-VE(f;|E)).
j>1

But (5.71) implies

1/t . B B 1 |E| .
¥/0 ffwdu=f"*t)=a= |E|/f |E|/0 f*(uw)du, (5.73)

so that |E| < t. Therefore, using the monotonicity of v%(f; o), from (5.73) we
get

/|f O du<a-t-vR(f:t). O

Theorem 5.39 ([43]). Let e, 0 < € < 2 be given, and assume that pj =
py(e) > 1 is a root of equation (5.64). Then
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(i) if f is non-negative on the segment Ry C RY and satisfies Gurov-
Reshetnyak condition (5.69) with the given €, then

t

-1/pg
o . 0<t<|Ryl, 5.74
RO|) ‘ 0| ( )

£ < e (Rol) - (

where the constant c depends only on €;
(i) there exists a function fo € L ([0,1]7), satisfying (5.69) such that

tYP L () > e>0, 0<t<1.
Proof. For the prof of (i) we will use Theorem 5.38. Condition (5.69) implies
that vf(f;t) <e, 0 <t <|Rp|, and so (5.70) becomes
1 t
[l duse @, 0<t< IR
0

Further, as in the proof of Theorem 5.34, for a = (py/ (p§ — 1))pg > 1

t
£ <a> < (g et 1) £, 0<t<|Ro|.
Now the same arguments as in the proof of Theorem 5.34 lead to (5.74).
Part (i) can be proved in the same way as part (i) of Theorem 5.34.
Indeed, it is enough to consider the function
f() (1‘1 NN CCd) = :Z?l_l/pg + pg
) ) p/O/ — 17

(21,...,2q4) €[0,1]%. O

Let d > 1. Fix some segment Ry C R?. The application of Theorem 5.39 to
an arbitrary segment R C Ry immediately leads to the following multidimen-
sional analog of the Gurov—Reshetnyak theorem with exact limiting exponent
of summability.

Corollary 5.40. Let f be a non-negative function on the segment Ry C R?
such that
Q(f7R)§€fR7 RCROa

for some € < 2. Then
(i) f satisfies the Gehring inequality

1 1/p 1
{M/pr(x)dl‘} Sc@/l%f('r)dx7 R C R,

for any p < p{j, where p{(e) > 1 is a root of equation (5.64) and the constant
¢ = c(e,p) depends only on € and p;
(1) the value of p{ in (i) cannot be increased.
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5.2 Embedding in the Muckenhoupt Class

By analogy with the Gehring class, let us consider the class A, = A4(C) of
the non-negative functions f, satisfying the reverse Hélder inequality with the
negative exponent

a—1
22|/Qf(33) dx{a/Qf—l/(q—l)(x)dm} <C, QCQy. (5.75)

Here the cube Qo C R? is fixed, and the constants ¢, C' > 1 do not de-
pend on the cube @ C Q. Condition (5.75) is called the A,—Muckenhoupt
condition ([59]). The classes of Muckenhoupt functions are closely related to
Gehring classes. Namely, every Gehring class is contained in some Mucken-
houpt class and vice versa (see [8, 72]). In Section 5.1 we saw that Gehring
condition (5.14) is equivalent to Gurov—Reshetnyak condition (5.1). Therefore
Muckenhoupt condition (5.75) is also equivalent to Gurov—Reshetnyak condi-
tion (5.1). Here we will give the direct proof of this fact. First we prove that
every Muckenhoupt class is contained in some Gurov—Reshetnyak class.

Theorem 5.41 ([43]). Let f be a non-negative function on the cube Qy C R,
satisfying Muckenhoupt condition (5.75) for some q,C > 1. Then f belongs
to the Gurov-Reshetnyak class GR(¢) withe =2 (1 — (¢C)™1), 0 <e < 2.

Proof. Fix some cube @ C Q. Due to condition (5.75), for 0 < u < 1 we have

LI PSSy }(“) _
fQ<C{Q|/Qf (x) dx

1 el D
=c{ / <f><Q>:”<Q‘”<t>dt} <
0

Q|
u|Q| —(g—1)
<cio [ @MV @dy <O W@ u Y,
Q[ Jo
Thus,
1 £\
a0z gl (i) o<t<lal

Therefore, according to Property 2.1,

2FQ) = o (fo — F(2) dr =

Q| Jizeq: r)<fo)
9

Cal - t)) dt <
Q) {te(0,1QD): (Fxa).(H<fa} (fo = (fxq), (1) dt <
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() o2

This means that f € GR(e), wheree =2 (1 - (¢C)™*) <2. O

Now let us prove that every Gehring class is contained in some Muckenhoupt
class. This fact, joined to Theorem 5.41 and the results of Section 5.1, will com-
plete the proof of the equivalence of the Gurov—Reshetnyak and Muckenhoupt
classes.

Theorem 5.42 (Coifman, Fefferman, [8]). Let f be a non-negative func-
tion on the cube Qo C R, satisfying the Gehring condition

{éN/pr(x)dx}l/p < B-Ml?l/Qf(a:) dz, @ C Qo (5.76)

for some p, B > 1. Then there exist q, C > 1, which depend only on p, B
and d such that Muckenhoupt inequality (5.75) holds true.

In [8] this theorem was obtain as a consequence of a series of propositions.
Here we reconstruct the original proof from [8]. First we need some auxiliary
lemmas (see [8]).

Lemma 5.43. Let f be a non-negative function on the cube Qo C RY, sat-
isfying Gehring condition (5.76). Then for every 0, 0 < 6 < 1, there exists
o, 0 <o <1 such that for any cube Q C Qo and for any measurable subset

E C @ the condition % > 1— o implies

Jpf@de (5.77)

fQ f(x)dx

Proof. Let 6, 0 < 0 <1 and set 0 = (%)p/(p_l) ,0<o<1.Let By CQbea

measurable set such that “%" < 0. Then, by the Holder inequality, from (5.76)

we obtain )

QI /i,

L P(2) da 1/p{1 p/(p—1) T x}(p_l)/p
S{mz/Q”)d} IQI/XEl () d <
‘E |> (p—1)/p i
|Q|/f (IQI <"|Q/Qf(””)d"”

|E1‘ 0 p/(p—1) fEl f(x)da:
ol <( ) = WSG. (5.78)

1
flayde = o /Q F(@)xm () de <

So,
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Now consider the measurable set £ C Q, |E| > (1 - (%)p/(p_l)) |Q|. Denote
E,=Q\ E. Then

@ oI~
so that, by virtue of (5.78),

fEf(z)dx 17fE1f(=’C)dx

p/(p—1)
Bl E ()
B

I f@d T fwd =0 O

Lemma 5.44. Let f be a non-negative function on the cube Qo C R?, satis-

fying Gehring condition (5.76). Then for any 6, 0 < 0 < 1, and for any cube
Q C Qo )

f(z)dx < 7/ f(x)dx. (5.79)

Q 1 =0 J{eeq: pa)<B/ &=l g}

9l/(p—1)

Proof. For o, defined in the previous lemma, set

ol/p (%)1/(1)*1) g1/ (p=1)
B B = Br/-D

and denote

E’:{er: f(m)>f§}.

Then condition (5.76) implies

_ 1/p
1 |E'>””:1 s (1) ’
ﬁ(IQ fo QI// W) S

fa Ll Jo
ie.,
|E|
< (BB =0
g =)
Denote £ = {x €Q: flx)< %’} Then % =1- ‘g" > 1— o and from

(5.77) we obtain
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which is equivalent to (5.79). O

Lemma 5.45. Let f be a non-negative function on the cube Qo C R?, satis-
fying Gehring condition (5.76). Then for any 6, 0 < 0 < 1, and for any cube
Q1 C Q C Qo such that |Q1| =t|Q|, 0 <t <1,

() d > (1 — ) 7)/(n ﬁ)“/ f(z)dz, (5.80)
Q1 Q
where o is defined in Lemma 5.43.
Proof. Consider the cubes Q1 C @ C Qo, |Q1] = t|Q], 0 < t < 1. Let us

construct the cubes Q1 C Q2 C -+ C Qf C @ such that |Q;| > (1—0) |Qi+1],
i=1,....,k—1, |Qk] > (1 —0)|Q|. Then

2 k
@< 1< (125 ) el << (125) 1,

l1—0 l1—0

where k is chosen in such a way that (1 — o)1 <t < (1 —0)*, ie.

Int

k< —— <k+1

_ln(1—0)< +1h
ln%

k= T + 1.
In —

Then, by Lemma 5.43,

(z)dz > (1-0) | flz)dz>--->(1—-0)" [ f(z)da,
Q1 Q2 Q

(x)dx > (1 — 9)(1n%)/(lnﬁ)+1/ f(z)dx. O
Q1 Q

The next lemma is similar to Calderén—Zygmund lemma 1.14. But unlikely
the Calderén—Zygmund lemma, the Gehring condition in this case is essential.

Lemma 5.46. Let f be a non-negative function on the cube Qo C R?, satis-
fying Gehring condition (5.76). Then for any cube @ C Qo and any A > i
there exists a collection of cubes Q; C Q, j =1,2,..., with pairwise disjoint
interiors such that

1 1 1
fr < — dr < ~ :
xS ij(l”) ¢ <5 (5.81)
f(z) > % for almost all x € Qo \ U Q;l, (5.82)

Jj=1

where § = §(B,0,d) > 0.
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Proof. Fix some cube Q C Qo. Let us partition @ into 2¢ congruent cubes,
dividing in halves each side of the cube (. Assume that @’ is one of the
obtained cubes. If for > l, then we partition the cube Q' again in the next

step. Otherwise, if for < 5, then we assign to @’ the next number j. Then,
taking into account the equahty l‘%‘l =279 and (5.80), we have
1 d
fz)de =2 f(z) d

Q' Jor |Q| Q'

doq_ pgy(m2?)/(n2s)+1 1 1
>2%(1-6) |Q|/Qf(x)dac>5>\,

where § = 24 (1 — 0)(1n 2)/(m25)+1 4nd o is defined in Lemma 5.43. This
means that the left inequality of (5.81) holds true. Sorting out all cubes @’ in
this way, we pass to the next step.

As the result of the described process we obtain a collection of cubes Q;
with pairwise disjoint interiors, which satisfy (5.81). Let z € Q \ (szl Qj).

Then one can choose a sequence of cubes Q;, contractible to x such that
fa. > +. Then (5.82) follows from Lebesgue theorem 1.1. O

Proof of Theorem 5.42. Fix an arbitrary 6,0 < 8 < 1. Let Q C Qo, and assume
that § is as defined in Lemma 5.46 and A > i. Now we apply successively

condition (5.82), the left inequality of (5.81), condition (5.79) and the right
inequality of (5.81). Then

er@ fa H S < AZ/ f)de <

i>1 7j>1

_1 / flz)de <

1 T)ar =~

5 {eeq;: f(£)<§f//((: 77 fa, }

11

01 =0 J{seq,: ra)<2e=b 1}
<5
1 | (@) da, (5.83)
=51 o {oeQ: f)<BEE=D 4}

provided the interiors of the cubes );, obtained in Lemma 5.46, are pairwise
disjoint. Now let 0 < & < 1 (we will choose it later). Then (5.83) yields

o0
[
1/fq

/ / ) f@)dzdX <
1/fQ {IGQ f(I)<BP/(:D ) 1}

ol/(p—1) A

{mEQ f()>)\}|d)\§

IN
om—'
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1L/ )\5/ x) drd\ =
01—-0J {2 riy>2lezly

© f(=) 7 gp/(p—1)

11 Bp/(p—1)>”€/°° a/
=—— | —— u f(z) dzx du. (5.84)
61—-6 (01/(p 1) 0 {er: ﬁ>u}

Applying the Fubini theorem to the integral in the right-hand side, we get

* 1/$(2)
/0 ! /{er: - f(cc)dxdu:/Qf(f)/o u dudr =
1 1 1+e 1 .
e Rl R e

Therefore, (5.84) implies

> e—1 . L
/l/fQ)\ {er. f(x)>)\}'d>\<

1 1 /Br/e-uN\'TE
<——— - —€ ] .
—61—9<91/<p—1>> 1+€/Qf (z) du (5.85)

Transforming the left-hand side of (5.85) we get

/1:QAE {er ol )\Hd)\:

IN

1/fq
/f daz—/ At

The last integral can be estimated as follows:
1
{xEQ >)\H d\ <

/owQ o @)

1/fq €
<t [ tan =1 () =gy,

{m €qQ: ﬁ > AH dA. (5.86)
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so that (5.86) becomes
1 1 .
{er: >)\Hd/\zg/Qfs(x)dx_|Q(fQ) .

> )\671
/1/fQ f(z) £

Substitution of this estimate into (5.85) gives

1 1 1 [/Be/e-D\'"" 4 . 0| B
<s_51—9<91/<p—1>> 1+s>/Qf (@)de < == (fq) ~, (5.87)

where € > 0 is so small, that

1 1 1 Br/-H\'TE
cL=—-—— > 0.
e 61—0\ 0v/@-D 1+e
From (5.87) it follows that
i/ F (@) do < 1{1/ f(ac)dac}s (5.88)
1Ql Jg ~ae Q| Jo ' '
Setting € = q%l, ie.qg=1+ é, we rewrite (5.88) in the form

L B PRy 1{1 }_1/(q_1)
|Q|/Qf e < oo |Q|/Qf(”3)d“’ ’

or, equivalently,

|é|/Qf(x)dx{@/Qf—l/(q—l)(x)dw}q_l . (011€>q_1

and this completes the proof of Muckenhoupt inequality (5.75). O

I
Q

5.2.1 One-Dimensional Case

Theorem 5.47 ([43]). Let f be a non-negative function on Iy C R, satisfying
Gurov—Reshetnyak condition (5.1) for somee, 0 <e < 2. Then

%/ o) — fur®)] du<e- fur(t), 0<t<|L. (5.89)
0

Proof. Fix some t € (0, |Iy|] and let o = fii(t) < f,. Using Lemma 1.18, let
us construct a collection of pairwise disjoint intervals I;, 7 = 1,2,..., such
that

|Ilj| /Ij f(z)dz = a, (5.90)
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f(@)>a foralmost all z € y\E, (5.91)
where F = Uj21[j~ By (590),

1t
;/0 felu)d f** ‘E|Z‘]|f13_

j>1

2]

|E|Z/f o =y [ S@ o= gy [ g

j>1

This implies |E| < t, provided f, is monotone. Hence, by (5.91) and (5.1),

/ o) = fun()] du =2 / (Fort) = fu(w)) du =
{u: fu(u)<feox(t)}

:2/ (Ferlt) — dx—/lf fen(t)] da =
{z€lo: f(x)<fuu(t)}

- Z/ F@) = f1,| do < e S NL 1 fr, = - Fu(DIE| 2 -t- funld),

i>1 i>1

and inequality (5.89) follows. O

The next theorem is the analog of Theorem 5.34 for the exact embedding
of the Gurov—Reshetnyak class in the Muckenhoupt class.

Theorem 5.48 ([43]). Let e, 0 <e < 2, and let ¢f = q{(e) > 1 be a root of
the equation

(q—1)g D = g (5.92)

Then
(i) if f is a non-negative function on Iy C R, satisfying Gurov—Reshetnyak
condition (5.1) with the given ¢, then

ol

,(q(’]’,l
; ) . 0<t< |, (5.93)

Forlt) = ¢ fur (1) (

where the constant ¢ > 0 depends only on €;
(i7) there exists fo € L([0,1]), which satisfies (5.1), and such that

(fo)u () Scrt® ', 0<t<1, (5.94)

where the constant ¢y does not depend on t.
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Proof. The function

elq) =(g—1)g @ g>1,

is continuous on (1, +00), limy—140¢(¢) = 0 and lim,_ 4 ¢(¢) = 1. More-
over, the analysis of the derivative shows that ¢ is strictly increasing on
(1, 4+00). These properties of ¢ imply that for any e, 0 < & < 2, equation (5.92)
has a unique root ¢ = qjj(¢) > 1.

Let us prove (7). Applying Theorem 5.47 and Lemma 2.3 to the function
f+, for a > 1 we have

or, equivalently,

t ae
- > - — < . .
Fu (a) > (1 5 ) Fut), 0<t<|If (5.95)
Later we will choose the constant a¢ > 1 in such a way, that
1- % > 0. (5.96)
By (5.95),
fur (@ 100D = (1= 2 i, 5=12.... (5.97)
Let ¢ > 1 be the root of equation (5.92). Set a = (q{)’)l/(qé/_l) > 1. Then
ae "_ o " 1
== 1= @) (@ - 1) (@) = o,
0
so that (5.96) follows. In addition,
aeg\ /(a0 1) / 1
177) — (" 71/(q071) I
(1-5 (a) -
and hence (5.97) can be rewritten in the following form
Foe (@7 [Bol) > (@) (B0 fr, =12, (5.98)

Now for the given t € (0, |Io|] we choose j > 1 such that a7 |Ij| < t <
a7t |Iy|. Then from (5.98), by virtue of the monotonicity of fi., we get

| e , ()
Foet) 2 Ju (a7 |l > (o)~ > (0 0) (HO'> o

t
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which is exactly (5.93) with ¢ = a_(qg_l), i.e., ¢ depends only on €.

Let us prove (ii). Assume 0 < € < 2 and let ¢ > 1 be defined by (5.92). Set
a = ¢ —1 > 0. Clearly, the function f(z) = z%, 0 < z <1 satisfies (5.94).
Therefore it remains to show that f € GR(e), i.e., it remains to check the
inequality (5.1).

Consider an arbitrary I C [0, 1]. Let us choose t > 0 such that J = [0,¢] D I
and f; = fr. Then, by Property 2.15,

(f) 7 QD) < (£ 2(f50) = (fon) ™ 20f;[0,1]) =

= 2a(a + 1)~ (FD/e = 2 (gf — 1) (qf) /(1) = ¢,
and this completes the proof of the theorem. 0O
Part (i) of Theorem 5.48 has the following corollary.
Corollary 5.49 ([43]). Let f be a non-negative function on Iy C R such that

Q(fw[)ggfla ICICH

for some € < 2. Then [ satisfies the Muckenhoupt inequality

—1
%/f(x) d${|}|/f—l/(q_1)(x) da:}q <e¢, ICIp, (5.99)
. I

for any q > q(, where qf = ¢({(€) > 1 is a root of equation (5.92), and the
constant ¢ depends only on € and q.

Proof. Clearly, it is enough to give the proof for the case I = Iy. Let ¢ > ¢{j.
Then for 0 < ¢ < |I| from (5.93) we obtain

1@ () < g(a=1)/G) <|fto| (fr) VD

> (a0 —1)/(a=1)

where a = a(e) is defined in the proof of Theorem 5.47. Integrating from 0 to
|Ip| we find
ol
,,:kl/(q_l)(t) dt < ey |Io| (f[o)*l/(qfl) ’
0

where ¢; = a(qg_l)/(q_l)(q —1)/ (¢ — ¢ff) depends only on ¢ and e. Therefore

L Ly
f’l/(q’l)(m)dx:m ok @Dy at <

1

ol J1,

1 Mol o
< Io|/ f**l/(q 1)(t)dt§01 (flo) 1/(q 1)'
0

The last inequality implies (5.99) with ¢ = ¢?~!, which depends only on ¢ and
q. O
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Remark 5.50. Part (i7) of Theorem 5.48 implies that for ¢ = ¢ Corol-
lary 5.49 fails.

"

Remark 5.51. From equation (5.92) it is easy to see, that for ¢ = ¢(/(¢) and
e—0 5
13
"1
90 o

Remark 5.52. Set ¢ = ;5. Then equation (5.92) becomes

pr 2

(p—1p1 e

This is exactly equation (5.64). It defines the limiting exponent of Gehring
class, containing a function which satisfies the Gurov—Reshetnyak condition.

5.2.2 Anisotropic Case

For d > 2 one can prove the following analog of Theorem 5.47.

Theorem 5.53 ([46]). Let f be a non-negative function on the segment Ry C
R, satisfying Gurov-Reshetnyak condition (5.69) for somee, 0 < e < 2. Then

t
%/ o) = fou(®)] du < £ fuu(t), 0<t<|Rol. (5.100)
0

Proof. Essentially it is enough to repeat the proof of Theorem 5.47 with the
only difference that now, instead of one-dimensional Lemma 1.18, one has
to apply Lemma 1.31, obtaining the following analogs of (5.90) and (5.91)
respectively

1
W/R f@)dr=a, j=12,..., (5.101)
J i

f(z) > a for almost all =€ Ry \ E. (5.102)

Here F = U;j>1R; and the interiors of the segments R; C Ry are pairwise
disjoint. The rest of the proof just repeats the proof of Theorem 5.47. O

As in the case d = 1, Theorem 5.53 implies the following results.

Theorem 5.54 ([46]). Let e, 0 < & < 2 be given, and let ¢j = q(j(e) > 1 be
a root of the equation
€

(g—1)g "V =2 (5.103)

Then
(i) if f is a non-negative function on the segment Ry C RY, satisfying
Gurov—Reshetnyak condition (5.69) with some given €, then
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| Ro|

1)
Forlt) = ¢ Fu (1)) (t) . 0<t< R,

where the constant ¢ > 0 depends only on &;
(ii) there ezists fo € L([0,1]%), satisfying (5.69) such that

(fo)** (t) S Cltq(l;_l7 0<t S 1,

where c¢1 does not depend on t.

Corollary 5.55 ([46]). Let f be a non-negative function on the segment
Ry C R such that
Qf;R) <e-fr, RC Ro,

for some € < 2. Then f verifies the Muckenhoupt inequality

g—1
|11“3|/Rf($)dx{;3|/3fl/(qm(x)dx} <e¢, R CRy,

for any q > q(f, where ¢ = q(j(¢) > 1 is a root of equation (5.103), while the
constant ¢ depends only on € and q.

Remark 5.56. Part (ii) of Theorem 5.54 implies that for ¢ = ¢ Corol-
lary 5.55 fails.
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The Boundedness of the Hardy—Littlewood
Maximal Operator from BMO into BLO

In this appendix we prove the boundedness of the Hardy-Littlewood maximal
operator which acts from BMO into BLO. First let us give the definition and
consider some properties of this operator.

Let f be a summable function on the cube Qo C R?. The operator

1
M) = s o /Q F)ldy

is called the Hardy-Littlewood maximal operator . Here the supremum is taken
over all cubes @@ C Q¢ containing the point . The Hardy—Littlewood maximal
operator is very important for the analysis of properties of other operators, in
particular, for estimation of the partial sums of Fourier series. The next theo-
rem describes the fundamental property of the operator M (see, for example,
[70)).

Theorem A.1 (Hardy, Littlewood). Let f be a function on the cube Qo C
R?. Then

(@) if f € LP(Qo) for 1 < p < oo, then the function M f is finite almost
everywhere;

(i) if f € L(Qo), then for any A >0

C

reQo: M@ >N [ @) (A1)

where the constant C depends only on the dimension d (for instance, one can

take C = 5%);
(#i7) if f € LP(Qq) for 1 < p < oo, then M f € LP(Qo) and

{/ P dm}l/p <o/ U )l da . (42)

where C,, depends only on p and d.
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The function M f is called the Hardy-Littlewood maximal function. Often
inequality (A.1) is called the inequality of the weak (1—1)—type for the Hardy—
Littlewood maximal operator, while inequality (A.2) is called the inequality of
the strong (p — p)—type. Theorem A.1 is called the Hardy—Littlewood mazimal
theorem.

Remark A.2. Lebesgue theorems 1.1 and 1.2 are the consequences of Theo-
rem A.l.

The boundedness of the Hardy-Littlewood maximal operator M in BMO
was proved in [1]. Following the original proof from [1], we will show that the
operator M acts from BMO to BLO and estimate its norm.

Theorem A.3. Let f € BMO(Qy), where Qo C R is a cube. Then Mf €
BLO and

1M fllsro < Cllf]-, (4:3)

where the constant C' depends only on the dimension d.

Proof. Since M(|f]) = Mf, |[|f]ll« < 2||f]l« we see that in order to prove
the theorem it is enough to consider the case f > 0 on Q. Let us denote
F(z) = M f(z), = € Qp. Fix an arbitrary cube @ C Qo. Let 3Q be another
cube, concentric with the cube @, and such that 1(3Q) = 3I(Q). We denote
by @ the smallest cube such that 3Q N Qo C @ C Qq. For z € Q let

Fi(x) = SuP{fQ’ : Q' 31, QC @},
Byw) =sup{fo: @32, @ CQu @\Q#0}.
Clearly F(xz) = max {F(x), Fa(x)}, € Q. Let

szesseglfF(x)7 Ei={z€Q: Fi(z) > Fa(x)}, E2=Q\ E1.

Then )
1 1
ol /Q [F(2) — bg) da — @; /E 1R () bl dr

So in order to prove the theorem it is enough to show that

[ Ri@ bl dz <l 1. (44)

fori=1,2.
Let us consider the case ¢ = 1. From the inequality f@ < F(z), € Q, we
obtain that f@ < bg. Now we apply Calderén—Zygmund lemma 5.6 with the

constant bg to the function f on @ As the result we obtain two families of
cubes @; C Q;- CQ, j=1,2..., such that the interiors of Q); are pairwise
disjoint,
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f(z) <bg for almost all z € @\ U Q;l, (A.6)
j=>1
and
Q| =241Q;1. (A7)

Set B = @\ (Uj21 Q]) )
ba) =Y (f@) ~ foy ) xa, (@), @€ Q,

j>1

9(@) =Y farxq, (@) + fl@)xe(@), z€qQ.

Jj=1

Notice that f(z) = b(z) + g(z) for almost all 2 € Q. Since the interiors of the
cubes Q; are pairwise disjoint (A.5) and (A.6) imply

gl < b (49
Further,
2 12 2 v
o = { [#e)ar} - > re-tgf g <
1/2
SROMARIGTAN I (4.9)

Jj=1

But, according to Corollary 3.18 of the John—Nirenberg theorem (see also
Remark 3.19),
2% (f;Q5) <alfl?

@‘ < 34 Q|, using (A.8) from

where the constant ¢; depends only on d. Since

(A.9) we get
1/2 1/2
Ibllz < el 12D 1Q5 ¢ =g 2%l fI2) 1@l p <
jz1 Jjz1
~1y1/2
< {2elfIz]@)} " < eal@iiflL (4.10)

where the constant co depends only on d. The definition of the function Fy
implies
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Fi(w) = M (fxg) (@) = M(b+ g)(2) < Mb(x) + Mg(x), z€Q,

provided the operator M is semi-additive. Now using the Schwartz inequality
and Hardy-Littlewood maximal theorem A.1, we obtain

/ Fiz)de < | Mb@)de+ |gllu - |Ea| <
E1 El

1/2
< |Buf? {/ <Mb<x>>2dx} +llglloo 1Bl < 5 |1 bll2 + llglle - 1Ea
E,

where ¢z depends only on d. Substituting (A.8) and (A.10) in the last inequal-
ity and taking into account that Fy; C @, we get

Fi(z) dz < ca Q| f]l+ + b |l
En
which is exactly (A4.4) for ¢ = 1.
In order to prove (A.4) for i = 2 it is enough to show that
Fy(x) —bg < cs||fll«, = € Ex. (A.11)

Let € Ey, and let Q" C Qo be a cube, containing the point x, and such
that Q" \ Q # 0. Since = € Q it follows that |Q”| > |Q|. Let Q" be the
smallest cube that contain both Q” and Q. Obviously then |Q"'| < 2¢|Q"|.
Let us show that

for < bq. (A.12)

Indeed, for any y € Q
for < Fa(y) < max{Fi(y), Fa(y)} = F(y).

From here, taking the infimum over all y € @, we obtain (A.12). In its own
turn, (A.12) implies

fQu — bQ < fQ// — fQ/u |Q//‘ / fQ///| dy <
Q///|
= |Q// ‘Q”/‘ fQ’”| dy < 2d||f” .

Now, taking the supremum over all cubes Q”, we get (A.11). O

Due to inequality (2.37), Theorem A.3 has the following immediate corol-
lary.

Corollary A.4 (Bennett, De Vore, Shapley, [1]). If f € BMO(Qo),
where Qo C R? is a cube, then M f € BMO(Qq) and

[IMfll« < Cll ]+,

where the constant C' depends only on the dimension d.



B

The Weighted Analogs of the Riesz Lemma
and the Gurov—Reshetnyak Theorem

Undoubtedly all results, which we discussed in this book for the Lebesgue
measure, can be generalized for any measure, satisfying certain conditions. We
did not pay attention to this fact in order to avoid the excessive complication.
However, in our opinion it would be useful to consider some of the results,
described above, in the weighted case, in particular, for measures that preserve
the given proofs. First of all, we mean the multidimensional analog of the Riesz
“rising sun lemma” (Lemma 1.30), because it plays the key role in various
problems.

B.1 The Weighted Riesz Lemma

Let du = du(x) = w(zx) dx be a measure and assume that du is absolutely con-
tinuous with respect to the Lebesgue measure. We assume in addition that the
weight function w is non-negative and locally summable (with respect to the
Lebesgue measure) on R%, and denote by L, (E) the class of functions f, sum-
mable on E with respect to the measure p. It is easy to see, that Lemma 1.28
remain valid if we substitute the Lebesgue measure by du and take

o L
M, f(@0)= sw = [ Il duty). o€ Ry

instead of the maximal function Mpg. Further, substituting the mean value
fE of the function f on the set F by its u-mean value

R T
o= o [ 1) duta),

we see that Lemma 1.29 is valid in the weighted case, too. So, also the weighted
analog of Lemma 1.30, based on the application of the weighted analog of
Lemma 1.29, holds true. Notice, that the absolute continuity of the measure
p provides the equality fr; , = «, which plays the key role in the proof of
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the weighted analog of Lemma 1.21, and hence in the proof of the weighted
analog of Lemma 1.30. Therefore the following result is valid.

Lemma B.1 ([47]). Let Ry C R? be a segment, du = w(x) dx be an absolutely
continuous measure, and assume f € L,(Ro) and o > fr, . Then there
exists a family of segments R; C Ry, j = 1,2,..., with pairwise disjoint
interiors such that fr;, = a and f(x) < « for p-almost every point x €

Ro \ (szl Rj)'
B.2 The Gurov—Reshetnyak Theorem in the Weighted

Case

Now let us consider the weighted analog of Gurov-Reshetnyak theorem 5.4.
As before, let dpu = w(z) de be an absolute continuous measure. The quantity

1
2£:Q) =~ /Q F(@) — faul dn(z)

is called the pi-mean oscillation of the function f € L, (Q) on the cube @ C R
For the cube Qy C R% and 0 < ¢ < 2 we denote by GR, = GR,(e) =
GR,, (g, Qo) the class of all non-negative functions f € L, (Qo), satisfying the
weighted Gurov—Reshetnyak inequality

-Q;L(f7Q) SE'fQ,ua QCQO (Bl)
Substituting the Lebesgue measure dx by du in the proof of Theorem 5.22,
we obtain to the following theorem.

Theorem B.2 ([42]). Let du = w(z)dx be an absolute continuous measure
on the cube Qo C R?, and let f € L, (Qo). Then

(@) if for some e, 0 < € < 2, the function f satisfies weighted Gurov—
Reshetnyak condition (B.1), then fore < X < 2

i(fre: f@>(1-5) fau) = (1-3) @, @cau B2)

(1) if for some o and 0, 0 < 0,0 < 1, the function f is such that

p{ze@: fl@)>0-fou}) >0 1Q), QCQo,

then
Qu(ny) < 2<1 - UH)fQ,;u Q C Qo.

Further, in [61] it was shown, that condition (B.2) implies the weighted
Gehring inequality
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{M(lQ)/pr(x)du(x)}; Scﬂ(lQ)/Qf(f)dﬂ(x), QC Qo (B-3)

for some p > 1. Here the constant ¢ depends only on ¢, d and p. Thus Theo-
rem B.2 yields the following analog of Corollary 5.23.

Corollary B.3 (the weighted version of the Gurov—Reshetnyak theo-
rem, [42]). Let dp = w(x) dx be an absolutely continuous measure, 0 < € < 2,
and let f € L, (Qo) be a non-negative function on the cube Qo C R? such
that weighted Gurov—Reshetnyak condition (B.1) is satisfied. Then there ex-
ists po = pole,d) > 1 such that for any p < po the weighted Gehring in-
equality (B.3) is satisfied with the constant ¢, depending only on e, d and
p.

Notice that similarly to the non-weighted case this way to deduce the
weighted version of the Gurov—Reshetnyak theorem does not provide the
known exact exponent of summability po(e,d) > @ of f for e — 0. We
will give now another proof of this theorem with the exact exponent of sum-
mability pg. This proof is based on the application of part (i) of Theorem B.2.
First we need the following covering lemma.

Lemma B.4 (Mateu, Mattila, Nicolau, Orobitg, [56]). Let Qo C R? be
a cube, dp = w(zx)dx be an absolutely continuous measure, and let E C Qg
be a p-measurable set such that u(E) < pu(Qo) with 0 < p < 1. Then there
exists at most countable family of cubes Q;, j =1,2,..., such that

(@) the family {Q;};-, is almost disjunctive with the constant B(d), i.e.
each point of the cube Qq is contained in at most B(d) cubes Qj;
(i) p-almost every point of E is contained in |J;-, Q;.

We define the non-decreasing equimeasurable rearrangement of the func-
tion f on the cube Qg with respect to the measure p by the following equality

fa®) = sup  nf|f(z)], 0<t<p(Qo).

eCQo, nle)=t *€€

Set
t
0 =5 [ fiwde 0<t<n(@).

Theorem B.5 ([42]). Let du = w(z) dx be an absolutely continuous measure,
and f € GR, (¢,Qo) be a non-negative function on the cube Qo C R? with
0<e<2. Then fore < <2, p<1—% and t < pp (Qo)

A
p

241
Fort) < (B(d) L —c+ 1) £10). (B.4)
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Proof. Fix ¢, p and t as in the statement of the theorem, and set £ =
{zeqQo: f(z)> f;(t)} Then p(E) <t < pp(Qo). Applying Lemma B.4 to
the set £ with the constant p we obtain a family of cubes @;, j =1,2,...,

satisfying the conditions of this lemma. Since p < 1 — % we see that part (4)
of the lemma implies

(fxas), ((1—A> (%))Sf;(t), j=1,2...

Hence, according to part (i) of Theorem B.2,

o = 2= (), ((1-3)0(@) < 7 2fi0. (89

and so for j =1,2,...,

0 (F:Q)) < 3211 (0) (B.6)

Moreover, by Lemma B.4 (part (ii)),

S 1 (@NE) < BpE) < B

Jj=1

Using the properties of the equimeasurable rearrangements and inequali-
ties (B.5) and (B.6) we obtain

E ) — f1(0) = /E (F(2) = F1(8)) dpu(z) <

<y / — £1(0) dula) <

i>1 ﬂQJ

<Z/EHQJ_ (f(x) = fa,u) +Zu(EﬂQJ) (fa,u — fL(1) <

i>1 ji>1

()Y 1(Q) ++— Zu( ﬂQj)S

Jj=1 j>1
A4l
< B(d)5— -<t- fi (1),

which is equivalent to (B.4). O

From Theorem B.5 it follows immediately that the condition f 6 GR,(e)
implies weighted Gehring inequality (B.3) for all p < 1+W -.In order
to see this it is enough to apply the following lemma to inequality (B.4).
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Lemma B.6 (Muckenhoupt, [59]). Let h be a non-negative non-increasing
function on [0,b] such that

¢
1/ h(u)du <c-h(t), 0<t<
0

b
t 20°

c
c—17

b
{3 [ wwal

and the constant ¢y depends only on p and c.

Then for any p, 1 <p<

S

1 b
< 01*/ h(t) dt,
b Jo



C

Classes of Functions Satisfying the Reverse
Holder Inequality

The defined above Gehring and Muckenhoupt classes G, and A, can be con-
sidered as the particular cases of a class of functions satisfying the reverse
Holder inequality.

Let du(x) = w(x) dr be an absolute continuous measure on the cube Q¢ C
R? such that the weight function w is non-negative and summable on Q.

Let o < B (af # 0) be two numbers. For B > 1 denote by ]/%\ffjf(x)(B) the
class of non-negative functions f on Q)¢ satisfying the reverse weighted Hélder
inequality

{u(lQ)/Qfﬁ(x)du(fv)}é SB{M(l@/Qf‘*(w)du(m)}i

uniformly over all cubes @ C Q. In the case that the reverse Holder inequality
holds true not only over cubes, but over all segments R contained in some fixed
segment Ry C R?, i.e.,

{M(lm/]%fﬂ(az)du(m)}é <ol [ Fr@aw}

we will denote the corresponding class of functions by RHg}fw)(B). It is easy

to see that RH;Z@,)(B) C RT{Z#B@)(B) and this embedding is strict. Clearly

G,(B) = RH,Y(B) (p> 1) and A,(B) = RH," " (B) (¢ > 1).

Q=

C.1 Estimate of Rearrangements of Functions Satisfying
the Reverse Jensen Inequality

For convenience in what follows we will change some of notations previously
used. Namely, for non-negative function f we will call the functions
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[i®)=(fIB)L(t) = sup inf f(z), 0<t<pu(B)

eCE, p(e)=t <

and
LI =B, (t) = _inf  supf(z), 0<t<pu(E)
eCE, ple)=t zce

the non-increasing and the non-decreasing equimeasurable rearrangements of
the function f with respect to the measure du in the p-measurable set E. If
du(x) = dx is the Lebesgue measure then fi = f* and fl = f,. The functions
(fIE)}.(t) and (f|E)],(t) are p-equimeasurable with f in E in the sense that
for any A >0

{te @B (71B), 1) > A} = [{te OB (/IB)L(®) > A} =

=p({zeE: f(x)>A}),

where | - | denotes the Lebesgue measure. Let @ be the class of all positive
convex downwards functions ¢ on (0, +00) such that ¢(0) = ¢(0+) (the val-
ues 0 and +00 in the right-hand are admissible). Since the functions (f|E)},
(fIE), and f are p-equimeasurable on the p-measurable set E we have

w(E) w(E)
/ o ((FIB)L (1)) dt = / o ((FIE)L(0)) dt = / o(f(2)) dulz)
0 0 E

for any ¢ € .
Recall that for ¢ € @ and for any non-negative function f on E there holds
true the so-called weighted Jensen inequality (see [26])

1 / 1
O\ = fxd,ua;)S/ f(x))du(z). C.1
(o [ @) < [ etinae. @
For any B > 1 let us consider the class RJfH(I)(B) of functions f such that

they are non-negative on the segment Ry C R? and satisfy the reverse weighted
Jensen inequality

1 1
5 [etrao <5 (L [ @) c2)
uniformly over all segments R C Ry. It is easy to see that for p(u) = u? (p > 1)
the reverse Jensen inequality becomes the Gehring condition, while for ¢(u) =
w" T (g > 1) it is the Muckenhoupt condition with appropriate constants.
In this section we give the exact estimate of the equimeasurable rearrange-
ments of functions satisfying the reverse Jensen inequality.

Theorem C.1 ([48]). Let ¢ € ¢ and let du be an absolute continuous mea-
sure on the segment Ry C R®. Let f be a non-negative function on Ry satisfy-
ing the reverse Jensen inequality (C.2). Then for any interval I C [0, (Rp)]
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ety a<peo (1 [ nwa). ©3)

G/I<p(f;(t)) dt<B-¢p (G'/If;(t) dt) (C.4)

with the same constant B > 1 as in condition (C.2).

The estimate of the rearrangements of functions satisfying the reverse
Jensen inequality (C.2) over cubes was obtained by C. Sbordone in [68] with
some additional assumptions on the function ¢. In this case the question about
the sharpness of such estimates is quite difficult. Actually we do not know any
result concerning the exact estimates of the equimeasurable rearrangements
of functions satisfying condition (C.2) over cubes even for some special class
of functions .

In the one-dimensional case the exact estimate of the equimeasurable re-
arrangements of functions satisfying the reverse Jensen inequality for dp = dx
was obtained in [35, 36].

In order to prove Theorem C.1 we need some auxiliary results. The key
role in the proof will be played by the weighted analog of the Riesz lemma
(Lemma B.1). Here we give another equivalent formulation of this lemma in
the form it will be used later.

Lemma C.2 ([48]). Let Ry C R be a segment, du(z) = w(z)dz be an
absolutely continuous measure, f € L,(Ro), and let o < fr, .. Then there
exists a family of pairwise disjoint segments R; C Ry, j =1,2,..., such that

frRyw=0a, j=1,2,..., and f(x) > o for p-almost every x € R\ (szl Rj).

The next lemma describes one simple property of convex functions. We
well prove it though it becomes completely trivial if one makes an appropriate
design.

Lemma C.3 ([35]). Let ¢ € ¢ and assume that the numbers 0 < v1,72 < 1,
a>b>c>d>0 are such that

ma+ (I—=my)d="vb+(1—-1)c

Then
Y19(b) + (1 —71) () < y2(a) + (1 —72) p(d). (C.5)

Proof. Since the function ¢ is convex

Denote € = v10 + (1 — 71) ¢. Then inequality (C.6) becomes
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2t oty + o ==Y

It is easy to see that this inequality is equivalent to the following one

p(c) <

ole) + PO ey <+ PO D ey o)

a—cC a —

Further, by convexity of ¢, we have

@(a) — @(c) (b _ C),

a—c

p(b) < p(c) +
which, by (C.7), implies

pla) = ¢(€)

TP e o)< —o<
ole) + EO =2 ¢ — o) < (o) + BU—FD ¢ - ) <
p(a) — ¢(d)
<op(d) + ————=(—d).
<pld)+ 202 ¢ - a)
Since v = g:i and o = g%fl it is easy to see that the last inequality im-

plies (C.5). O
The next lemma is an analog of Property 2.15 of mean oscillations.

Lemma C.4 ([35]). Let g be a non-negative monotone summable function
on the interval [a,b] and let the interval (o, §] C [a,b] be such that

B b
ﬁia/ g(t)dt:bia/ g(t) dt.

p 1
IO

—a

Then for any ¢ € ¢

1
00—«

b
/'w@@»dt (C8)

Proof. For definiteness we assume that g does not decrease on [a, b]. Let
o =inf {t € [a,0] : g(t) > glag}, bV =sup{t€a,b]: g(t) < gjap}-

Clearly o’ < V. If a’ < «or b > (3, then we set ¢ = a—;ﬁ; otherwise we set

c= #. In both cases g(t) < gjo,5 for t < c and g(t) > gjo 5 for t > c. So,

c s
/ (90,5 — (1)) dt =/ (9(t) = gja,p) dt. (C.9)

Let us partition the non-degenerate interval [«,c] into the non-degenerated

intervals Agl) (t=1,...,n). For every Al(»l) let us construct the interval Az(-r) C
[¢, 8] such that
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/m (9fap1 = 9(1)) dt = /( (900 = gia,1) dt,
A AL

so that the interiors of the intervals AZ(-T), as well as the interiors of Agl), are
pairwise disjoint and

n

U4 = A=

i=1

Such a construction is possible due to (C.9). We obtain that for i = 1,...,n

A( )
i 1
: t)dt ’ : = .
‘A(”‘JF(A@ ‘A(Z)‘/Am 9(t) +‘A@‘+‘A(’") ‘A(”) /A(f") 9(t) dt = i

Moreover, if we denote A = [a,a], A = [3,b], then from the condition
9[e,8] = Y[a,b] WeE get

|AD)] 1 A0 ,
[AD]+ [aD] [AD] A(l)g() GO+ 140 TA0] Jacr

(t) dt = 9a,0]-

Notice that, by monotonicity of g, for any i =1,...,n

1 1
T t)ydt < —— t)dt <
207 0 90 ‘A%/Amg() <

1 1
< —F t)dt t)dt.
<[] L 70 < o Ly 2

The application of Lemma C'.3 yields

A
‘A(l) ’A(T) ’A(l)’ /A(l)
A(.’
<
+‘ z)MAm ‘Am Am glt)dt | <

40| b
t
—>A<w+|m>| EQARL

1 (a7 Lo ”“)
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for ¢ = 1,...,n. Summing up these inequalities over all ¢ and applying Jensen
inequality (C.1) we get

n o) 1 (r) 1

; ’Ai ' ‘A(Z)‘/Ag” g(t)dt Jr‘Ai ¥ ‘A(T) /Agmg(t)dt <
< S /a¢<g<t>>dt+ /b@(g(t))dt. (C.10)
= a0+ 4o |, |

If the function ¢ is monotone, then the sum o in the left-hand side of (C.10) is
bounded by the lower and upper Darboux sums of the integral ff w(g(t))dt
that correspond to the partition of the interval [«, 3] by intervals Agl) and
AET) (i=1,...,n). Moreover, if the side-lengths of the intervals Az(-l) tend to

zero, it follows that the side-lengths of the intervals Al(»r) tend to zero, too.
Therefore (C.10) implies

1
00—«

B 1 a b
| et < e V o) it + [ w(g(t))dt].
(C11)

Otherwise, if the function ¢ is not monotone, then in order to prove (C.11) it is
enough to present the convex downwards function ¢ as a sum of two monotone
convex downwards functions and then prove (C.11) for each component of such
a representation.

Tt is easy to see that (C.11) implies (C.8). O

The next two lemmas are of great importance for the proof of Theorem C'.1.

Lemma C.5 ([35]). Let f be a non-negative function on E\JE such that

1 1
5 L @) duta) = "G [r@dua=a  (c1

and
fl@)<A, x¢B()E, (C.13)
f(@)< fly), z€E\E, yeE. (C.14)
Then for any ¢ € ¢
1 1
o /E o (F(2)) du(z) < /wa(o:)) dpu(z). (C.15)

()
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Proof. Let us consider the non-trivial case when f is not p-equivalent to a
constant A. First let us show that

I (E) < pu(E). (C.16)

Indeed, by (C.12) and (C.13),

/ (A f(2) du(z) = [ (A— f(@) du(z).  (C.17)
E

\E E\E
Using condition (C.14) we can choose some c¢ such that
fx)<e<[fly), zeE\E, yek.
Then
[ (= 1@) dute) < (4= 9 (E\E).
E\E
L (A= @) dut) = (A~ (E\ E).
E\E
Since ¢ < A these two inequalities together with (C.17) imply
(218) < ().

which is equivalent to (C.16).
Now let us construct the sets £/ and E” such that

E'\JE'=E\E, E()E"=0, M(E’):M(E\E)

and f(z) < f(y) for any x € E”, y € E’. Chose some integer k and partition
the sets E’, E” and E \ E into pairwise disjoint subsets in the following way.
Denote

t), 0<t<pu(E),

(
9@ () = (FIE"), (1), 0<t<p(E"),
l

g (1) = <f| (E\E ) (1), ogtgu(E\E),

m
and set oz(()j,)C =gU0), (j =1,2,3), Téflz =0, (j =1,2). Assume that we have

already constructed the numbers

(1) (1)
7o,k < Tik < < Ts ko To.k < 1,k <0 < Ts. ko

(1
Oéo7

> —

) (1) (1) (2
A 20(17k > ... 20‘5, 20(0’

and the pairwise disjoint sets
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E,CE, E/,CE" EscE\E I=1,...
such that

n @

max (alﬂk,all,k —

2 (2

max | ;a7 —
K (Ellk) =K (Elk) = Tl(,}c) - Tl(i)l,lw (C.18)

/ f(@)dp(z) = | f(ff)du(x):/ (A= f(2)) du(x).  (C.19)
. "

’
Ik

If
p(E) =3 n(Bly),

=1

then the partition of the sets E’, E” and E\E can be stopped here. Otherwise

() () ’ 1" 3 : .
we can construct al’y . 7.0 g IS D and F,11 ) in the following

way. Consider the strictly increasing continuous functions
’ : (1)
wm = [, (800 -900) a7l <7 <),
Ts k

and

s

1S
€= [, (A-g®0) at. 1R <e<uE).

Clearly n (Ts(lk)) =( (TS(2k)) =0and n(p(E)) =C(u(E")). Due to the strict

monotonicity of the function ((§) for any 7 € {Tglk),,u(E/)] there exists a

unique value £ = £(7) such that

¢(&(7)) = n(7), (C.20),

and the function £(7) is continuous. Denote
Ts(-ls-)l,k = sup {T IS (TS(}]€)7/1 (E’)} :

max [g0) (700) = g0(r), 9 (53 +0) = 9@ (e()] < 1 }.
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2 1
Ts(+)1,k =< (Ts(Jr)l,k) .

Notice that the domain of definition of the supremum in not empty because

. . . . . 1
the non-increasing rearrangement is continuous from the right. Set ag +)1 b=

1 2 2 3 1
g (TS(JF)L,C), angl,k = ¢® (TS(JF)UC), ang)l,k = ¢® (T;)Lk). Then we can
construct the sets

E\1x CE\ <U E;}k> , Bl x CE'N (U El’fk> ;
=1 =1
ES+1’]€ C (E \ E) \ <U El,k)
=1

such that
1
max <ai217k,ag2 — k:) < flz) < agg, € Egyyy, (C.21)
1
max (aﬁ)l,k,af,i - k:) < fla) < af}ia x € ;/—i-l,kv (C.22)

3 3 ~
aqu)l,k < f(l') < a;]z, xr € Eerl,k-

In view of this construction equality (C.20) reads

J

f(@) dpu(z) — /A F(@) dp(z) = / (A~ f(x)) du(a).

;+1,k Est1k §/+1k
If
s+1
p(E') = ZN (Bik)
=1
then from (C.17) we get
s+1 R s+1 N
p(E")=>"p(EY), u (E \ E) => u (Euc) :
1=1 1=1

and so the partition of the sets £/, E” and E \ E is finished. Otherwise we

have )
G) 40
e (b= o) 2

which implies that the number s of the steps cannot grow infinitely, i.e., there
exists s such that

Sk Sk Sk
E=\JE, E'=\JE) E\E=|JE.
=1 =1 =1
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Forl=1,...,s; denote
1 1
bk = —— fl@)dp(z), ar=—— f(x) dp(z),
w () e w () et
1
dig = ——~ [ [f(@)du(z).
7] (El,k> Eik

Then equality (C.19) can be rewritten in the following form

b (Bl g) + copp (BY'y) = digp (Elk> + Ap (Ey) -

Taking into account (C.18), we have

u (EL)
CLE =
1z (Ellk) +u (El//k)
/() (o)
= — — A.
p(Bun) +o(E) o (Bu) + (L)

Since A > b j, > ¢ 1 > dy , the application of Lemma C.3 witha = A, b = b 1,
c=qp,d=drandy =y =p (Elk) / <u (El,k) +u (El”k)) yields

K (El/k)

1% (El/k) +u (El”k)

bk +

dl,k +

i (BL) 9 () + 1 (Bl 9 () < o (Bui) @ (@) + 1 (BL) 9(A).

Applying now Jensen inequality (C.1) to the second term in the right-hand
side we obtain

1 (Erg) o (k) + w1 (Ely) o (cp) <

< /A P(F(@)) du(z) + p (Bl 9(4), 1=1,... 5.

Ey

/E o @) dp(@) + 3 (0 (BL) o (buw) + 1 (Bl @ (cun)) <

=1

D)
&)

< w(f(x))du(xH/A p(f()) dp(x) + p (E”) o(A) =

E\E

- /A o(f(@)) dpu(z) + 1 (E") p(A) =

E
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(B (E) ,
- :<E) /Ew(f(w))du(w) + (1 - :(E)) /Ew(f(x))du(w) - (E") o(A).
(C.23)

But since

~

wW(E) — p(B) = (B + pu(B") — u (BN E) = u(E")

it is easy to see that Jensen inequality (C.1) together with (C.12) implies

p(E) 1/
(1 - (@)) /Ew(x)) du(x) + 1 () o(A) <

S(M<E> e ( ) (11?7)/1?;@ z)) dp(x)+

- M(lﬁ) /Eso(f(w)) du(a) (u (B) — n(B) + n(2") =o0.

Therefore (C.23) is equivalent to the inequality

ﬁ /Engcp Z (BLi) @ (bue) + 1 (EL) ¢ () | <
1
G Letra) duto) (C2)
Setting

we can rewrite inequality (C.24) as follows

L o (@) dule) < —— [ o(f (@) du(z). (C.25)

Since, by (C.21) and (C.22),
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for p-almost all x € E it follows that the sequence of functions ¢ (fi) converges
to ¢(f) p-almost everywhere, provided the convex function ¢ is monotone.
Therefore the application of the Fatou lemma to (C.25) yields (C.15). O

Lemma C.6 ([35]) Let f be a non-negative function on E\JE such that

/Tf ) dyu(z /“f ) dyu(z

ﬂ@zA,w¢EﬂE
f@)= f(y), z€E\E, yekE.
Then for any p € @

1 1
/wwL¢W”””@§M@)

[mwm»wwy
E

The proof of this lemma is analogous to the proof of Lemma C.5 and we
omit it here.

Proof of Theorem C.1. Since the equality

Fi(t) = £l (1 (Ro) = 1)
holds true in all points of continuity of the rearrangements, i.e., almost every-

where on [0, i (Rp)], inequalities (C.3) and (C'.4) are equivalent.
Fix an interval I C [0, u (Ro)]. If

i LAz s | @)

then there exists T € [0, 1 (Rp)] such that

1 1 [T
m/zfi(t)dtzf/o fi(t)dt

In this case denote J = [0,T]. Otherwise, if

|H/}i i . @ duta),

then we can choose T' € [0, s (Rp)] such that

|z/fl‘” /lm

and denote J = [ (Ro) — T, 1 (Rp)]. In both cases we have
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R A

Moreover, since fi is monotone J D I. Setting [a,b] = J, [a, 3] = I and
g = f} in Lemma C.4 we get

1 ! L |
7 ooy a< g [ Ui a

Therefore it is enough to proof inequality (C.3) only for the interval J. In
other words, (C.3) and (C.4) follow from the pair of inequalities

T T
7] etio dtSB-go(;/o f,£<t>,dt>, 0T <p(Ro), (C:26)

T T
o D) dtSBw(;/o f,l(t)dt>, 0T <pu(Ry). (C20)

In order to prove (C.26) and (C.27) let us fix some T € [0, u (Rp)] and denote

I e 1 ) dulx
a=g [ stwaz s | @), (C:28)
S Y 1 2 dule
A= [ awars s [ g

By Lemmas B.1 and C.2, we can construct two collections of pairwise disjoint
segments R]L C Ry and R,Tf C Ry such that

A f@ydu@) =AY =12, (C.29)

)
f(x) < At for p — almost all z € Ry \ U R§ )
i>1
1
/T f(x)du(z) = A", k=1,2,..., (C.30)
R

f(z) > Al for p—almost all z € Ry \ | | Ry,

k>1

Let B! =J,», R, ET =5, R, Then

,u({xGRg : f(x) >Al}\El> =0, (C.31)
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,u({xERo: f(x) <AT}\ET> = 0.

Now, if we prove inequalities

% /Ow(fi(t)) dt < #(1@> /@ o(f (@) du(a), (C.32)

% /Ow(fl(t)) dt < b (%T) /]5 o(f (@) du(a), (C.33)

then we immediately get (C.26) and (C.27). Indeed, by (C.32), (C.1) and (C.29),

7/ (fi(t) dt<(ZuRi) Z/ (z) <

j>1 j>1

1
< sup

i>1 g (Ri) / p(f(2)) dp(z) <

1

< B-supy | f@dp() | =B-p(4Y),
i1\ g (Rj) R}

i.e., (C.26). Similarly, inequality (C.27) follows from (C.33), (C.1) and (C.30).

So, it remains to prove (C.32) and (C.33). For this let us construct the sets

E' and ET such that
p(BY) =p(E) =T

and

flx) > fUT), =€ E
f(J;)Sf,I(T), z e El

Let us show that the sets £ = B! and E = E! satisfy the conditions of
Lemma C.5. Indeed, by (C.28) and (C'.29),

) J,, T /fld““

(;u Rj ) DY (1@) L., @) duta),

which is (C.12) for A = Al Further, (C.31) implies that the embedding

{zeRy: f(x)>Al} CcE
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holds true up to a set of p-mesure zero. In its own turn the embedding
{xreRy: f(z) > At} c B

follows from the definition of the equimeasurable rearrangement fi Clear-
ly (C.13) follows from these two embeddings. Finally, inequality (C.14) is
simply a property of the rearrangement fi. Similarly one can show that
the sets £ = E! and E = E! satisfy conditions of Lemma C.6. Applying
Lemmas C.5 and C.6, we obtain the following inequalities

1 1
m/ﬂ o(f(z)) dp(z) < u(@l)/ﬁ o(f(x)) dp(z),

1

1
7 | U@ duta) < ) L o) dnte),

which are equivalent to (C.32) and (C.33) respectively. O

C.2 About the Exact Extension of the Reverse Weighted
Holder Inequality

The following theorem describes the fundamental properties of Gehring and
Muckenhoupt classes (see [59, 18, 8]).

Theorem C.7 (Coifman, Fefferman, [8]).
a) For any ¢ > 1, B > 1 there exist ¢1 = q1(¢,B,d) > ¢q and p; =
p1(q, B,d) > 1 such that
G4(B) C Gy (By), (C.34)

Gy(B) C Ay (B2) (C.35)

forallq < q < qi, p' > p1, where By = By (¢, B,q',d), Ba = By (q,B,p’,d).
b) For any p > 1, B > 1 there exist ps = p2(p, B,d) < p (p2 > 1) and
g2 = q2(p, B,d) > 1 such that

Ap(B) C Ay (Bs), (C.36)
Ap(B) C Gq// (34) (037)
for all p”" > po, 1 < ¢ < @2, where By = Bs(p,B,p”,d), By =
B4 (paB7q”ad)'

Embeddings (C.34) and (C.36) describe the so-called “self-improvement of
exponents” property of the Gehring and Muckenhoupt classes, while (C.35)
and (C.37) illustrate their interconnection. There are a lot of publications
that study the properties described by Theorem C.7. For instance, Bojarski
and Wik in [4, 5, 79] found the exact asymptotic behavior of ¢;(q, B,d) for
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B — 140. D’Apuzzo and Sbordone in [67, 10] calculated the maximal value of
¢1(g, B, 1) for the subclass of G4(B), consisting of non-increasing functions of
one variable. In [35] it was shown that in the case d = 1 it is enough to consider
only monotone functions to find the extremal values of p; and ¢; (i =1,2) in
Theorem C.7. This is why the maximal value of ¢ (g, B, 1), which was found
in [10] for monotone functions, remains the same in the general case. In [35]
it was also found the minimal value of pa(p, B,1). The results of [10] and [35]
were generalized by Popoli in [63]. Namely, in [63] it was shown that in the
one-dimensional case the condition f € RH;I’B (B) implies the summability of
the function f*, where

a)ﬂ§5<ﬂ0,if04'ﬁ>0,

b)ag<s<a,ifa-p<0,
and the extremal values fy in the a)-case and «y in the b)-case are the roots

of the equation
1

(55 o (%)

Essentially this result is a natural generalization of exact embeddings (C.34)
and (C.36) in the case d = 1. Further, in [62] Popoli proved the weighted ana-
log of embedding (C.34) with the maximal exponent ¢;(q, B,1). As the corol-
lary of this result he obtained (C.36) with the minimal exponent ps(p, B, 1).
The best values of p1(q, B, 1) and ¢2(p, B, 1) in (C.35) and (C.37) respectively
were found by Malaksiano in [54, 55]. Moreover, Vasiunin in [75] found not
only the extremal values of pa(p, B, 1) and ¢2(p, B, 1) for embeddings (C.36)
and (C.37), but also the best values of the constants Bs and By. The limiting
exponent of summability for a RH;;EB (B)-function for any d > 1 was obtained
by Kinnunen in [31].

So, in the one-dimensional case the extremal values p; and ¢; (i = 1,2)
in Theorem C.7 are known for all embeddings (C.34) - (C.37). Using these
results in the case d = 1 it is not difficult to find the best “improvements”
for each exponent of the embedding of the class RH;C;B (B) into another class

RH((;;’[B / (B’). However it worth to mention that the authors of the publi-
cations cited above proposed rather different methods to find the extremal
exponents. Indeed, in [10, 35, 63, 62] the proofs are based on the application
of various versions of the Hardy inequalities; in [54, 55] the author compare
a given function with the one, which is assumed extremal; in [75] the proof
is based on the application of the Bellman function. Here we realize the uni-
form approach for the analysis of the embeddings of the class RH;l?x)(B)v
which does not depend on the signs of its parameters o and 8 and works in
the multidimensional case, too. Namely, as in [35], using the exact estimate
of the equimeasurable rearrangements of functions (Theorem C.1) we reduce
the problem to the case of a monotone function of one variable. Then, as in
[10] and the successive works [35, 63, 62], applying the appropriate weighted
analogs of the Hardy inequalities we prove the following theorem about the

exact embedding of RHg/fx)(B)-classes.
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Theorem C.8 ([49]). Let d > 1 and assume that the non-negative function
f is such that

w fﬁ(x)du(x)}é <ol | f“(x)du(w)}; (C38)

uniformly over all segments R C Ry, where Ry C RY is a fized segment,
du(x) = w(x) dz is an absolutely continuous measure on Ry, the constants o <
B are different from zero and B > 1. Then for every v € (—oo, min(0, a)) U
(max(0, B), +00) such that

1

(1—:>Q>B-(1—§)é, (C.39)

there exist positive constants B’ = B'(«, 3,B,v) and B" = B"(«, 3, B,7)
such that on every segment R C Ry

B}/{M(lR)/Rfa(a:)du(x)}i < {u(lR)/RJ”(ac)du(af>}i <

< B {MJR) /R () du(x)}é~ (C.40)

Moreover, if du(z) = dz and v € (—oo, min(0, &)) U (max(0, 8), +00) does
not satisfy (C.39), then in general one of two inequalities (C.40) fails. More
precisely, the left inequality fails if v < «, while the right one fails if v > 5.

We will prove this theorem later (see p.181). First let us consider some
auxiliary statemets.

Remark C.9. Fix «, ( such that o+ 5 # 0 and o < 3 and let

wr=(-3) (-4)"

This function is defined for all v € (—oo, min(0, «)) J(max(0, 8), +o0), it is
continuous and strictly increasing from 1 to +oo on (—oo, min(0,«)) and
strictly decreasing from +oo to 1 on (max(0, ), +0c). Hence the equation
¥, 3(y) = B has exactly two roots v~ < min(0,«) and v+ > max(0, )
for any B > 1. Observe that inequality (C.40) for v € [o, 0] \ {0} is the
standard Holder inequality with B’ = B” = 1. Thus Theorem C'.8 states that
f € RHY[ (B) implies (C.40) for all v € (y~,7) \ {0} and in general the
values v~ and 4 cannot be improved.

Remark C.10. We do not consider the limit cases —oo, 0, +oo for the
parameters «, 3, 7.

Remark C.11. From Theorem C.8 in particular if follows that the limiting

positive and negative exponents of summability of f € RHZ;?I)(B) do not
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depend on the dimension d. Indeed, condition (C.38) for the function f to be
of class RHS/,;?CE)(B) is assumed to be satisfied over all segments. We do not

s . =8 .
know the exact limiting exponents of summability for RH :ﬂ(x)(B)—functlons
for d > 2 even in some particular non-trivial case.

C.2.1 Hardy’s Inequalities

Let the numbers ¢, p be different from zero and let v be a weighted function,
i.e., we assume that v is a non-negative function, summable on the interval
[a,b] C R. Let g be a non-negative function on [a, b]. Denote

1 b q %
(9 qupoo(ty at oy = {0(las 0]} { / ((vfa, )~ g (Yo (1) dt} ,

where v([a,t]) = fat v(7)dr (a <t <Db). It is easy to see that for r # 0

<gr>q,p,u(t) dt,[a,b] — <g>:q,fr‘p7v(t) dt,[a,b] * (641)

Observe that the following equality

q

p q q _
p—gq <g>q,p,v(t) dt,[a,b] — <g>q,q,v(t) dt,[a,b]:| - < <g>q7q,v(7') dr,[a,] >q,p,v(t) dt,a,b]

(C.42)
holds true for all p and ¢ such that p # ¢, pg # 0. It can be easily checked by

integration by parts. If we assume <'>0,0Av(t) dtjap) = b then the equality

-3 i
{9) 0,970y dtfat] = (Dppo(t) dt.fab] " D gtp.qtpu()dt.fa (C.43)

holds true for all p and ¢ different from zero.

The next lemma is the weighted analog of the Hardy inequality ([26]). For
p>q>1, p>1it was proved in [62]. In the other case (p < 0, g < 0) the
proof of this lemma is analogues to the proof of the Hardy inequality in [26].

Lemma C.12. Let eitherp>q>1, p>1 0orp <0, ¢ <0. Then

q p q q
<<9>1,1,U(T) dT,[a,.}> ) dt.faud] < o1 (9 q.p0(t) dt.fap] - (C.44)

q,p,v(t

Proof. We can rewrite (C.44) as follows

[ (o) ([ o)

q

/g(T)@(T)dT) v(t)dt <

—1 —1
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< <pz>q/ab </atv(7') d7'>g_1gq(t)v(t) dt.

We prove this inequality by integration by parts. We have

;/: (/:U(T)del ((/:U(T)d7>1/:g(7)v(7)d7 P

of ([ s ([ o) [ aoncrin) o

Applying now the Hélder inequality with the exponent ¢ and the weighted
q_

1
function ( [fv(r)dr)”  v(t) we obtain
a

e (1 - ;) /ab (/ltv(T) dT)Zl <</:U(T) m)l/atgmvm m)qu(t) dt <
= ‘1/: (/:v(f) dT) %_19(0 <(/:v(r) dT) _1/:9(7)1;(7) dT>Q1v(t) dt <
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4_q

<4 {/b (/:U(T) dT) T ) dt}; «
AL (o) ([ o) [ et o dt}l

Notice that the last inequality holds true for ¢ > 1 as well as for ¢ < 0. Since
p € (=00,0) U (1, +00) it follows that 1 — % > 0 and

{ [ ([ vrar) ((/azw)
< ]% {/b (/atm) dr)g gq(t)v(t)dt}q.

Now if we divide this inequality by ¢, raise the both parts to the ¢g-th power
and multiply the result by { J b v(t) dt} ", we obtain exactly (C.44). O

_1
1 q

/g(T)'U(’T)dT) v(t)dt} <

-1

-1 -1

The next lemma is the the weighed analog of another well-known Hardy
inequality [25]. The proof of this lemma can be find in [62].

Lemma C.13. Let g be a non-increasing function on [a,b] and let r > 1.
Then

—_

(D v 0(t) dsfarp) < = (D 1,002 dtfa,b] - (C.45)

Proof. First of all we have

gr(t)/ o(T) dT §/ g (T)v(r)dr, a<t<b,

provided the function g" is non-incresing. Further, since the function ¥(z) =

%z%_l is non-increasing on (0, 400) this inequality implies
1 t %_1 1 t %_1
L[ o) < (g0 [ o) g o

The integration over [a, b] yields

11

/ab;t [(Ltgr(T)v(T) dr)i] dt < i/b </at11(7')d7’>r g(t)v(t) dt.
Hence 1
{ / el dT} !

which is equivalent to (C.45). O
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C.2.2 The Proof of the Main Theorem

First let us consider some particular cases of Theorem C.8 for monotone func-
tions of one variable. For the function g defined on the interval [a,b] the
condition g € RHS‘(’f) 4 (B) can be written in the following form:

<g>ﬂ7ﬁ7v(t) dt,[a’,b'] S B- <g>a,oz,v(t) dt,[a’ b] [a,, bl] C [a, b] (046)

We recall that the condition (see (C.39))

1

(1—‘;‘>a >B(1—§>é (C.47)

describes the relation between the parameters of Theorem C'.8.

Lemma C.14. Let «, 8 be different from zero and such that o < 3. Assume
that the function h does not increase on [a,b] and

(Mg suerydrjan < B Maavmyaray, a¢<t<D (C.48)

Then for any v > max(0, §), satisfying condition (C.47), there exists B" such
that

<h>'y v,v(t) dt,[a,b] < B <h>ﬂ7ﬁ7y(t) dt,[a,b] * (049)

Proof. First we consider the case § > 0. Setting ¢ = 8, p =", g = hin (C.42)
and using (C.48) and (C.41), we have

B Y B _
N ’ <h>/3,’y,v(t) dt,la,b] — - ’ <h>[3,ﬂ,v(t)dt,[a,b] -

B
= < (Mg g0(r) ar, [a,]> B,y,0(t) dt,[a,b] =
< BP. < a,0,0(7) dr,[a,] > o(t)dtfab]
— Bf. < aav(f)dr[a, > [7y(t)dt[ab]:
—BP. < 1%1,1)(7 )dr,la,] > .
B
1)

B
:Bﬁ<<h 1,1v(r)dr,[a,] / 8

, 2 ,0(t) dt,[a,b]

Now we apply Lemma C.12 with ¢ = g, p= E’ g = h%, taking into account

that if & > 0, then p > ¢ > 1, and if & < 0, then p < 0, ¢ < 0, so that the
conditions of Lemma C.12 are satisfied. Then, by (C.41),
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_ Y 0\8 B
v — ﬂ < >ﬁ'y'u (t) dt,[a,b] v — ﬂ < >/6 Byv(t) dt,[a,b] <

I

B
a

T\ e gl 8
S BB ( ) <h >a,a X v(t)dt,[a,b] — Bﬁ <’Y _ a) <h>ﬂ,’y,v(t) dt,[a,b]

Q

8 PRV
] <h>ﬁ'yv(t)dt la, b] v - ﬂ < >ﬁﬁ’” dt,[a,b] *

L— |

2

| [=

@

|

oy
kS

N

)

| =

Q

~
Y

If v satisfies (C.47), then the expression in the square brackets in the left-hand
side is positive, i.e.,

g B
<h>5,»y,v(t) dt,[a,b] <C-: <h>ﬂﬁ,v(t) dt,[a,b]

or, by (C.41),
B B
<h >1,%7v(t) dt,[a,b] <C- <h>ﬁ,ﬂ,v(t) dt,[a,b] -
Applying (C.45) with r = % > 1 and the non-increasing function g = h? we
get

8 B s 8
<h >7 % 0(t) dt,la,b] < ; <h >1,%,v(t) dt,[a,b] <C'- <h>6,5,v(t) dt,[a,b] ’
which, in view of (C.41), is equaivalent to

B
<h>7,'y,v(t) dt,[a,b] < Cl <h>ﬁ B,v(t) dt,[a,b]

Since 8 > 0 inequality (C.49) follows.
It remains to consider the case 8 < 0. Set vg = hPv. Then v = h=Puy and,
in view of (C.43), condition (C.48) becomes

1-£ 1-£2
(M) 6 puo(ry arfat) S B Mafapus(ryarfay> ¢SESD.
Moreover, since 1 — g > 0 we have
(M), —p,v0(r) drfat) < B* 7 (Mapa—puararfas, ¢<t=D

Let apg = a— 0, 6o = =0, By = B# 7. Then ag < 0 < 8o and so we have
reduced this case to the one we have already considered. Indeed, as we have
seen, if 7y > By are such that

% %
(1a0> ° > B, <1ﬁ°> . (C.50)
o Yo

then
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<h>'yo,70,1)0(t) dt,[a,b] = BO ! <h’>ﬁo,ﬁo,vo(t) dt,[a,b]

Setting v = 40+ and taking into account vy = h%v, we rewrite this inequality
in the following way

(P) s~ y—pno tyo(t) dtfa] < B0~ ()5 _ 518 (0y0e) at.fa] »

which, by (C.43), is equivalent to

’Y

e
(A3 oy atfae) < Bo (M5 5wty b fap)

Since 7%5 > 0 it follows that the above inequality is equivalent to (C.49).
Now to conclude the proof in this case it is enough to recall that (C.50) is
equivalent to (C.47). O

Lemma C.15. Let «, (8 be different from zero and such that o < 3, and
assume that the function h is non-decreasing on [a,b] and such that

<h’>ﬂ,ﬁ,v(7) dr,la,t] < B- <h>a7a,v(‘r) dr,la,t] a<t< b. (05]‘)

Then for any v < min(0, o), satisfying condition (C.47), there exists B’ > 0

such that 1

<h>%%v(t) dt,[a,b] z B <h>a,a,v(t) dt,[a,b] * (C.52)

Proof. As in the proof of Lemma C.14, first we consider the case a < 0.
Setting ¢ = o, p =7y, g = h in (C.42) and using (C.51) and (C.41), we have

~

v a
. h)

<h>z,'y,v(t) dt,[a,b] — v —a a,o,0(t) dt,[a,b] —

—{n >a <
<< >a,a,v(7‘)d7’,[a,‘] a,y,v(t) dt,[a,b]

—

U:J

«@
BiBv(r) drla, ] >amv(t) dt,[a.b)

|
QJ

hﬁﬁ

— B >
1 Lo(r)drla] /4,2 o) dt,[a,b]

(@
a< ﬁﬁ v(7)dr,[a,] > 1,2,0(t) dt,[a,b]
(¢

Q

<<h >1 1,0(7) d7,[a,] >B o(t) dt,[a,b]

[3’[3

Now we apply Lemma C.12 with ¢ = %, p= B’ g = hP, taking into account
that if 3 < 0, then p > ¢ > 1, and if 8 > 0, then p < 0, ¢ < 0, so that the
conditions of Lemma C.12 are fulfilled. Then, by (C.41),
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v a
v —a < >a,'y,v(t) dt,[a,b] —

—« ’7 % B _ —« ’7 (e}
<B (7 — 5) <h >%,%,v(t)dt,[a,b] =B (7 _ 5) <h>amv(t) dt,[a,b] -

Therefore

gl - gl B a g a
l,y —, ~ B (’y - ﬁ) ] (M) oy ot) dt. o] < T (1) a0t dit fat]

If v satisfies (C.47), then the expression in the square brackets in the left-hand
side is positive. Hence

Ta (M) ot dt fay] <

wle

(W) ey oty dtsfat] < € (M aoe) dtfasd] »

which, by virtue of (C.41), is equivalent to

(W02 ey dtfay < € () o) dt.fat] -
Applying now (C.45) with r = I > 1 and the non-increasing function g = h*
we obtain
e

()2 2 vty dt fa] < 5 (P01 2 oty atfat) < € (M (@) dtujat) »

i.e., by (C.41),

<h>:7’y,v(t) dt,[a,b] < - <h>3,a,v(t) dt,[a,b]

Since a < 0 inequality (C.52) follows.
It remains to consider the case a > 0. Let vg = h®v. Then v = h~*vy and
using (C.43) we can rewrite condition (C.51) in the following way

1—2 1—2

B B
<h>ﬁ—a,ﬁ—a,vo(r) dr,la,t] S B- <h>—a,—a,v0(7’) dr,la,t]? a S t S b.

Since 1 — % > 0 we have

8
<h>ﬁfa,ﬁfa,vo(7') dr,la,t] < Br== <h>7o¢,7a,v0(7') dr,la,t] ast< b.

B
Denote ag = —a, By = 08— a, By = BP-=. Then ay < 0 < g and we come
back to the case which we have already considered. In other words, if v9 < ag

satisfies ) .
Ty B0
(1—““) *> B, (1—ﬂ0> °, (C.53)
o Yo

then
1

<h>'yo,’y0,'u0(t) dt,[a,b] 2 Bf{) <h>a0,ao,'uo(t) dt,[a,b]
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Setting v = 790 + « and taking into account the equality vy = h%v we can
rewrite the last inequality as follows
1
(N} oy —ah (B0 () dtfarh] = B (h) — e, — v (1)0(t) dt[a,p] »
which, in view of (C.43), is equivalent to

ol 1 Wza

(M) ot dtsfar] = B (1) roxco(t) dtfarh] -

Since ,Y_ia > 0 the last inequality is equivalent to (C.52). Recalling now that
(C.53) is equivalent to (C.47) we conclude the analysis of the case o > 0. O

In the proof of Theorem C.8 in the general case we will use that fact that
for any p-measurable set E

w(E) » w(E) »
/E f7(2) dp(z) = / (1B ()] dt = / (IB)L®) dt (C50)

for any real p.

Proof of Theorem C.8. Theorem C.1 implies that for any segment R C Ry
IR g paniog < B U)oy OSE<0(R),  (C55)

(B o < B (UL agrios OSE<u(R) (C:56)

Fix some segment R C Ry. Then, by (C.55), the function h = (f|R)}, satisfies
the condition of Lemma C.14 with [a,b] = [0,x(R)] and v = 1. Hence if
~ > max (0, 8) satisfies (C.39), we have (C.49), which, by (C.54), is equivalent
to the right inequality in (C.40). Similarly (C.56) and Lemma C.15 yield the
left inequality in (C.40) for v < min(0, «), which satisfies (C.39).

It remains to show that if du(z) = dz, then the left inequality in (C.40)
fails for v < 7, while the right inequality in (C.40) fails for v > 4*. Here
~~ and 7T are the parameters defined in Remark C.9. Let d = 1 and let, for
example, v > y*. Define fy(z) = z_#, x € [0,1]. Tt is easy to see that the
right inequality in (C.40) fails for fy. So, it remains to show that

fo € RHS (B), (C.57)

B<1$)i'<1f+) , (C.58)

If 8 > 0, then take g = f§ and rewrite (C.57) as follows

ﬁ/lgg(af)deBﬁ (ﬁ/}g(x)d»T) e (VR

where

Q=

ol
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Fix some interval I C [0,1] and choose b > 0 (possibly greater than 1) such

that ) .
1/ ( a) _ e 1
- gx)de=1— — b +:—/ga:dgc
by O ¥ 1,7

Since g € (—00,0) U (1,400) the function ¢(t) = t2 is convex downwards.
Therefore the inequality

TG /

implies (see Lemma C.4)

-1 B
ot (1) 5 -
-1 g £
:Bﬁ<(1—$> bﬁ) _Bﬁ(|}|/ (x)dx) :

where the parameter B is defined by (C.58). Thus (C.57) holds true for 8 > 0.
If B < 0, then we take g = f(’? and rewrite (C.57) in the following form

rz/Ig%(x)deB_a <|}|/Ig(m)dx>g7 Ico1l.

Fixing some interval I C [0, 1] we can choose b such that

1 N BN - 1
5/0 g(m)dm:(l—’ﬁ> b —m/jg(x)dx

Since @ < B < 0 the function () = ¢5
applying again the inequality

b
/ x)de < - / g% (z)dz,
11 0

according to Lemma C.4 we obtain

ﬁ/fgg(x)dxg (170_1)11)—% _
(K )ZB—@(;'/ e,

where the parameter B is defined by (C.58). So, (C.57) holds true for 5 < 0,
too.

Analogously one can show that if d = 1, then also the left inequality in
(C.40) fails for v < . Finally, the case d > 2 can be easily reduced to
the one-dimensional case if we consider the functions that are constant with
respect to all variables but one. 0O

2

(t > 0) is convex downwards. Hence,

2o
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