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Chapter 1

Introduction

Quality of a function can be captured by the fact that the function belongs to a
certain function space—a collection of functions sharing some common quality. A
function space also often measures the size of its elements by some means. Mappings
that take a function from a function space (say X) and transform it into another one
are usually called operators. Zooming out from individual functions, an operator
maps functions from an input function space into some output function space (say
Y).

Depending on the task at hand, various properties of operators are studied.
Two of the most fundamental ones are their boundedness and compactness. Very
loosely speaking, boundedness of an operator ensures that the size of outputs in Y
is controlled by the size of inputs in X. Compactness of operators is a more subtle
property; even more loosely speaking, it ensures that from an arbitrary (infinite)
collection of inputs with bounded size in X, only an “almost finite” number of
transformed outputs in Y is significant.

There are an enormous number of various function spaces. A prominent example
is Sobolev spaces, which were introduced by Sobolev [102] (cf. [I03]) as a tool
for studying partial differential equations and their solutions in a systematic way.
Partial differential equations and their applications play an important role not only
in mathematical physics and mathematical modeling but also in other parts of
mathematics, both pure and applied (|14} 43| 07, [76]). So-called Sobolev embeddings
and inequalities, the most classical one established by Sobolev and independently by
Gagliardo in [42] and by Nirenberg in [84], allow us to deduce some new information
about quality of a function from quality of its derivatives. The quality being measured
here is integrability of functions and their derivatives. The input function space
is a Sobolev space, which measures integrability of derivatives of a function, and
the output function space is another function space measuring integrability of the
function itself.

An important question in the theory of Sobolev spaces and its applications is
the compactness of Sobolev embeddings ([13, 39, [76]). Compactness (in general,
not necessarily of Sobolev embeddings) can be studied either from qualitative or
quantitative point of views. Qualitative one is whether something is or is not compact.
Quantitative one is that compactness or its lack is measured by some quantities. An
advantage of the quantitative point of view is that it brings more information that
can be exploited further (e.g., [30, 32] B3] 36]). There are various ways of measuring



(non)compactness. One is the measure of noncompactness introduced by Kuratowski
in [65], and the closely related entropy numbers ([16, 33], 36]). Another possibility
is to use various so-called s-numbers. An axiomatic approach to s-numbers was
introduced by Pietsch in [91].

Another prominent class of function spaces is that of rearrangement-invari-
ant function spaces. This class encompasses a large number of function spaces
measuring integrability of functions in such a way that the size of functions in these
function spaces is invariant with respect to certain rearrangements ([6l, [7, [104]).
Prototypical examples are widely known Lebesgue spaces—although they are named
after H. Lebesgue, they were probably introduced by F. Riesz in [96]—but it became
quickly apparent that more sophisticated function spaces were needed (some history
can be found, e.g., in [7, 00, 95]). Notable examples of such more sophisticated
function spaces are A spaces, introduced by Lorentz in [74) [75], or Orlicz spaces.

Thesis outline

This habilitation thesis consists of an introductory text and a collection of six selected
research publications. These publications mainly deal with two topics. The first one
concerns boundedness of operators between function spaces, and it is divided into
two subtopics. The first one concerns boundedness of operators in the class of rear-
rangement-invariant function spaces and optimality. The second subtopic deals with
weighted inequalities. The second topic concerns Sobolev spaces, (non)compactness
of Sobolev embeddings and its quantitative aspects.

The thesis is structured as follows.

In Chapter 2] some terminology, notation, and aspects of the theory of rearrange-
ment-invariant function spaces used in the subsequent chapters are introduced and
recalled.

Chapter [3| summarizes main results from Papers [A] and Bl Paper [A] comprehen-
sively studies optimal boundedness properties of quite general Hardy-type operators
between rearrangement-invariant function spaces. These operators surprisingly often
serve as certain “reduction operators” in the sense that various complicated questions
in the framework of rearrangement-invariant function spaces can be reduced to bound-
edness of such operators. In Paper , we found reduction operators (one of them
being of Hardy type) whose boundedness between a pair of rearrangement-invariant
function spaces ensures that every operator satisfying some endpoint estimates,
motivated by Gaussian Sobolev inequalities, is also bounded between them.

Chapter [4] summarizes main results from Papers [C| and [D] These papers charac-
terize optimal constants in certain weighted inequalities for integral operators acting
on functions of one variable. We obtained a complete explicit characterization of the
optimal constant while eliminating some important restrictions from the previous
work.

Chapter [5] summarizes main results from Papers [E] and [F] We established new
quantitative results for the quality of (non)compactness of three Sobolev embeddings,
which are well known to be noncompact—mnamely for the optimal subcritical Sobolev
embedding in Lebesgue spaces, the optimal subcritical Sobolev-Lorentz embedding,
and for a certain Sobolev embedding on an infinite strip.

Appendix A contains the selected publications attached to the thesis.



Chapter 2

Preliminaries

In this chapter, we will fix some notations and recall some parts of the theory of
rearrangement-invariant function spaces, which will be frequently used later. More
specific notations and definitions will be introduced where needed.

If not stated otherwise, (R, u) is a o-finite non-atomic measure space in this
thesis. We set

M(R, ) = {f: f is a p-measurable function on R with values in [—o0, 00|},
Mo(R, 1) ={f € MR, pn): fis finite p-a.e. in R},

and

MY (R, pu) ={f €M(R,p): f >0 p-ae on R}.

When R is a subset of R”, n € N, and p is the Lebesgue measure on R, we write R
instead of (R, 1), and we will do the same in the notation introduced later.

We will write A < B, where A and B are nonnegative expressions (typically
depending on some parameters) if there is a positive constant ¢ independent of all
relevant parameters appearing in the expressions such that A < ¢- B. When it is
not obvious from the context what the relevant parameters are, it will be specified.
We will write A &~ B when A < B and B < A simultaneously.

The expressions é, < 0 and 0 - oo are to be interpreted as 0. Furthermore, the

00’ 07
expression % is to be interpreted as oc.

2.1 Rearrangements and rearrangement-invariant
function spaces

We briefly recall some parts of the theory of rearrangement-invariant function spaces.
The interested reader is referred to [7] for more information.

The nonincreasing rearrangement f*: (0,00) — [0, 00] of a function f € M(R, p)
is defined as

f5(t) =mf{\ € (0,00) : u({x € R: |f(z)| > A}) <t}, t € (0,00).

The nonincreasing rearrangement f* is a nonincreasing right-continuous function
such that f*(t) = 0 for every t € [u(R), c0).
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We say that two functions f € M(R,u) and g € M(S,v), where (S,v) is a
(possibly different) measure space, are equimeasurable, if f* = g*. This is equivalent
to the fact that p({x € R : [f(x)] > A\}) = pu({x € S : |g(x)] > A}) for every
A € (0,00). In particular, the functions f and f* are equimeasurable.

The mazimal nonincreasing rearrangement f**: (0,00) — [0, 00] of a function

f E€M(R, ) is defined as

I
22/0 f*(s)ds, t € (0,00).

The maximal nonincreasing rearrangement f** is a nonincreasing continuous function
such that f* < f**.

A functional || - || x (g : M (R, 1) — [0, 00] is called a rearrangement-invariant
Junction norm if, for all f, g and {fx}32, in MT(R, ), and every a € [0, 00):

(P1) | fllx(ru = 0 if and only if f = 0 p-a.e. in R; ||of||xrw = allfllx(rw;
If + 9llxrw < 1 fllx@m + 19llx R0

P2) [fllxruw < ll9llx@p if f < g p-ae in R;
P3) fellxrw 2 N fllx@p if fo 7 f p-aein R;

(P2)
(P3)
(P4) |IxEellx(ru < oo for every p-measurable E C R of finite measure;
(P5)

P5) for every p-measurable £ C R of finite measure, there is a constant Cg x €
(0, oo) possibly depending on E and || - |[x,) but not on f, such that

fE z)dr < Cp x| fllx@muw;
(P6) || fllxru = ll9llx(rw if f and g are equimeasurable.

Extending a rearrangement-invariant function norm || - || x(r,,) to all functions
f e MR, p) by
I llx@w = 1A xR0, [ MR, p),

the rearrangement-invariant function space X (R, p) is defined as

X(R,p) = {f € MR, ) = [ fllx(rpm) < 00}

The functional || - || x(r,) is @ norm on X(R,u), and X (R, ;) endowed with it
is a Banach space. A function f € 9M(R, ) belongs to X (R, p) if and only if
| fllx(r,u < oo. Every rearrangement-invariant function space X (R, ;1) is contained
in My(R, w). In fact, it is contained in (L' + L) (R, ).

Given a rearrangement-invariant function norm ||- || x(g,y, the functional |- || x (g,

defined as

Iflxrme = sup / fa (2), | € MR, ),
geMt(R,u)
llgll x (R, <1

is called the associate function norm. The associate function norm is also a rear-
rangement-invariant function norm, and the corresponding rearrangement-invariant
function space X'(R, i) is called the associate function space (of X(R,u)). The
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associate function space X'(R, ) is (isometrically isomorphic to) a closed norm-
fundamental subspace of the dual space of X (R, pt), but it may be smaller in general
(e.g., the associate function space of L>°(R, u) is L'(R, p)).

Rearrangement-invariant function spaces are uniquely determined by their asso-
ciate function spaces because we always have (X') (R, u) = X(R, ). This means
that, given a rearrangement-invariant function space X (R, ), there is a unique
rearrangement-invariant function space Y (R, 1) whose associate function space is
X (R, p)—namely Y (R, pu) = X'(R, p).

We say that a rearrangement-invariant function space X (R, u) is embedded in a
rearrangement-invariant function space Y (R, 1), and we write

X(R,p) = Y(R, ),

if there is a constant C' € (0,00) such that ||f|ly(ru < C|fllx®yu for every
f€M(R, ). In fact, inclusion between rearrangement-invariant function spaces is
always continuous because X (R, 1) — Y (R, p) if and only if X (R, u) CY(R, p).

For every rearrangement-invariant function space X (R, i), there is a unique rear-
rangement-invariant function space X (0, p(R)) such that || f||x(r.) = ||/ | x©0.u(r))-
It follows that rearrangement-invariant function spaces over (R, ) are completely
determined by rearrangement-invariant function spaces over (0, u(R)). The rear-
rangement-invariant function space X (0, u(R)) is called the representation space
(of X(R,p)). In particular, when R = (0, L) for L € (0,00] and p is the Lebesgue
measure, then X (R, 1) coincides with its representation space.

It is possible to equip sums and intersections of rearrangement-invariant function
spaces with rearrangement-invariant function norms; hence they are also rearrange-

ment-invariant function spaces. When || - || x(r) and || - |ly(g,) are rearrangement-
invariant function norms, then so are || - || x(rwnv(rw and || - ||(x+v)(r, defined
as

1l xRy (g = max{[| fllx iz, 1 flly@zw} fe MR, ),

and

inf (l9llx + Wlly ). | € MR p)

1 fll vy = jnf

where the infimum extends over all possible decompositions f = g + h, g,h €
M (R, 1). Furthermore, we have (e.g., [28, Lemma 1.12])

(X(R,p) NY (R, p) = (X" +Y')(R, )
and
(X +Y)(R, ) = X'(R, ) N Y'(R, ).

with equality of norms.



2.2 Examples of rearrangement-invariant function
spaces

Textbook examples of rearrangement-invariant function spaces are the well-known
Lebesgue spaces LP(R, ), p € [1,00], defined as

LP(R, p) ={f € MR, p) : || fllze g < 00},

where |
)P du(z))? ifp < o0,
iy = | el @Pan)> it
eSSSUPxeR|f(x)| if p = oo,
When p < oo, the fact that the norm || - [|1»(r,) is rearrangement invariant follows

from the so-called layer cake representation formula (e.g., [73, Theorem 1.13]), which
tells us that
o0 ) w(R)
[1f@Pante) =p [ ¢ e € R 1) > ae= [ ppa
R 0 0

When p = oo, it follows from || f|| zee(r,u) = limy_o+ f*(t).

Other important examples are the Lorentz spaces LP4(R, ) and Orlicz spaces
LA(R, ).

For p,q € [1,00], the Lorentz space LP4(R, 1) is defined as

prq(Ra :U) = {f < Sﬁ(R, :u) : HfHLp’q(Rnu) < OO}?

where L
[ fllzracryy = (18772 f* ()| Lagou(r))-

We have LP(R, 1) = LPP(R, p1) for every p € [1,00]. The functional | - || ra(g ) is a
rearrangement-invariant function norm only when 1 < ¢ < p < oo or p = ¢ = .
However, it is still at least equivalent to a rearrangement-invariant function norm
when 1 < p < ¢ < oco—namely to the rearrangement-invariant function norm
| o (r,y defined as || f|| o (ry = ||t%_%f**(t)||Lq(o7M(R)). Thanks to this, it is
usually possible to regard the Lorentz spaces LP?(R, u1) as rearrangement-invariant
function spaces even when 1 < p < ¢ < 00, as long as exact values of constants
are not needed. The Lorentz spaces are increasing in the second parameter in the
sense that LP? (R, u) C L7 (R, u) for every p € [1,00) and 1 < ¢; < g2 < 0o. The
Lorentz space LP*°(R, 1) is sometimes called a weak Lebesque space. The interested
reader is referred to, e.g., [7, 54, [90] for more information.

Given a Young function A: [0,00) — [0, oo]—that is, it is convex, left-continuous,
nonconstant, and A(0) = 0—the Orlicz space L*(R, i) is defined as

LA(RJ :U’> = {f S m(Rv :LL) : ||fHLA(R,,u) < OO},

I flloar,u = inf {)\ >0: /RA<&;)’) du(z) < 1} .

The norm || - ||pa(g,,) as defined here is usually called the Luxemburg norm. For
p € [1,00), the Lebesgue space LP(R, ) is equal to the Orlicz space L4 (R, ) defined

where
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by the Young function A(t) = t*, t € [0,00). The space L>*(R, u) coincides with
LA(R, i) with A equal to 0 on [0, 1] and to oo on (1, 00). Up to equivalence of norms,
Orlicz spaces LA(R, ) are determined by the behavior of A near oo when u(R) < oo.
When p(R) = 0o, the behavior of A near 0 is also important. The interested reader
can find more information about Orlicz spaces in, e.g., [60, O5].

Some widely used Orlicz spaces, other than Lebesgue spaces, are the following
Orlicz spaces of logarithmic and exponential types. Let pu(R) < oco. The Orlicz
space L(R, i) defined by a Young function A that is equivalent to the function
t?(log t)™ near oo, where either p € (1,00) and @« € R or p =1 and « > 0, is often
denoted by LP(log L)*(R, ). These spaces satisfy LP(log L)*(R, ) € LP(R,p) €
LP(log L)?(R, i) for every p € (1,00) and 3 < 0 < « (the first inclusion is valid even
when p = 1). The Orlicz space often denoted by exp L*(R, 1) corresponds to a Young
function A equivalent to the function exp(t*) near oo, where o > 0. These spaces
satisfy L>°(R, u) € exp L*(R, ) € LR, i) for every g € [1,00). These examples
can be generalized to cover more tiers of logarithms/exponentials, or to the case
u(R) = oo.

There are other important rearrangement-invariant function spaces and classes
of function spaces closely related to them. We will meet some later (e.g., Lorentz-
Karamata spaces in Chapter [3|or A and I' spaces in Chapter {4)).



Chapter 3

Reduction operators

This chapter describes some of the main results from the papers [5, 81]. The common
theme of this chapter is the question of reducing complicated problems to simpler ones.
The first section, which describes [81], is devoted to the study of optimal behavior of
certain operators, usually referred to as (weighted) Hardy operators, on rearrange-
ment-invariant function spaces. The operators studied there are often found to be at
the core of such reductions in the setting of rearrangement-invariant function spaces.
The second section, which describes [5], deals with one particular reduction—that of
reducing the question of whether every operator having certain endpoint behavior
is bounded between a given pair of rearrangement-invariant function spaces to the
question of whether particular governing operators are bounded.

3.1 Weighted Hardy operators on rearrangement-
invariant function spaces

For the rest of this section, let L € (0,00]. Let R, ,, and H,,, be Hardy-type
operators (formally) defined as, for f € 9(0, L),

Ry f(t) / f(s)u(s)ds, t € (0,L),

and

uvl/f / f dS tE(O,L)

Here u,v € M (0, L) are nonincreasing and v is an increasing bijection of (0, L) onto
itself. The interested reader is referred to [62] for the (pre)history of Hardy-type
operators, which in various forms have been an indispensable tool in the mathematical
analysis since the early 1900s. In this chapter, we will call both R, ,, and H,,,
Hardy-type operators, but the latter is also frequently called Copson-type operator.

In the paper [81], rearrangement-invariant function norms induced by these
operators, optimal rearrangement-invariant function spaces for them and properties
of these optimal spaces are studied. We say that a rearrangement-invariant function
space Y is the optimal target space for an operator T" and a rearrangement-invariant
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function space X if T"is bounded from X to Y and Y is the smallest such a rearrange-
ment-invariant function space (in other words, the rearrangement-invariant function
norm of Y is the strongest possible)—that is, if Z is a rearrangement-invariant
function space such that T is bounded from X to Z, then Y — Z. We say that
a rearrangement-invariant function space X is the optimal domain space for an
operator 1" and a rearrangement-invariant function space Y if 7" is bounded from X
to Y and X is the largest such a rearrangement-invariant function space (in other
words, the rearrangement-invariant function norm of X is the weakest possible)—that
is, if Z is a rearrangement-invariant function space such that 7" is bounded from Z
to Y, then Z — X.

Optimal rearrangement-invariant function spaces for Hardy-type operators can
surprisingly often be used for describing optimal rearrangement-invariant function
spaces for much more complicated operators. This connection can be easily observed
through the following example using the Hardy—Littlewood maximal operator M.
Thanks to the famous equivalence ([7, Theorem 3.8])

01%/0 F(s)ds < (Mf)*(#) gcg%/o F(s)ds

for every t € (0,00) and f € M(R"), we immediately see that M is bounded
from a rearrangement-invariant function space X (R™) to a rearrangement-invari-
ant function space Y (R") if and only if R,,, with u = 1, v(t) = ¢, v(t) = t,
and L = oo, is bounded from X (0,00) to Y (0,00). This means that the optimal
rearrangement-invariant function spaces for M are the same as those for R, ,.

There are other important operators of harmonic analysis for which sharp in-
equalities for their nonincreasing rearrangements in terms of Hardy-type operators
are known. For example, the Hilbert transform ([7]; more generally in [21, p. 55]),
certain convolution operators ([40], 87]), or the fractional maximal operator and its
variants ([24], 35]). In [37], we studied the optimal rearrangement-invariant function
spaces for some important operators of harmonic analysis. Even though the number
of operators T for which sharp inequalities for their nonincreasing rearrangements
are known is limited, what is more often known is at least an upper bound on the
nonincreasing rearrangement of a given operator in terms of Hardy-type operators
(e.g., [2,[17,185,[72]). If we find the optimal target space for the governing operator, we
find the best possible target rearrangement-invariant function space for the operator
T that we can get from the upper bound at our disposal.

Pointwise inequalities for rearrangements are not the only way in which com-
plicated questions can be reduced to simpler ones involving Hardy-type operators.
Reductions can sometimes be achieved by the right use of interpolation or by making
use of some intrinsic properties of the problem in question. Such approaches have been
notably successful in connection with various embeddings of Sobolev-type spaces built
upon rearrangement-invariant function spaces into rearrangement-invariant function
spaces. In the pioneering paper [58], they proved that the optimal rearrangement-in-
variant function spaces in Sobolev inequalities of mth order on bounded Lipschitz
domains in R", 1 < m < n, are the same as those for the operator H,,,, with v =1,
v(t) = t7*™/" y(t) =t, and L = 1. Since then, a large number of different Sobolev-
type embeddings in rearrangement-invariant function spaces have been reduced (often



equivalently, or at least in form of sufficient /necessary conditions) to the boundedness
of suitable Hardy-type operators (e.g., [3 12} 22] 23, 25| 26|, 27, 58, [78], [79]).

The paper [81], which generalizes and extends the author’s previous results from
[80], is aimed to thoroughly and comprehensively address some important properties
of the optimal rearrangement-invariant function spaces for the operators R, ,, and
H, .. These properties were already studied before (in particular, see the papers
mentioned in the previous paragraph and [37]) but in considerably less generality,
usually for particular choices of the functions u, v, and v, often scattered and hidden
somewhere between the lines with varying degrees of generality. Although some
restrictions on the functions u, v, and v, apart from their monotonicity, do appear
n [81], these restrictions are in general dictated by two things. First, they exclude
some pathological cases. Second, they prevent Hardy-type operators with kernels
from appearing. Rearrangement-invariant function norms induced by Hardy-type
operators with kernels go beyond the scope of the paper and they should be studied in
more detail in a future project. For example, rearrangement-invariant function norms
induced by Hardy-type operators with kernels appeared in [26] in connection with
optimal rearrangement-invariant function spaces for higher order Sobolev embeddings
on bounded domains in R™ with respect to their isoperimetric function, or recently in
the author’s paper [82] in connection with optimal rearrangement-invariant function
spaces for higher order iterations of the Laplace—Beltrami operator in the hyperbolic
space.

We now begin describing main results from [81].

We start with a proposition characterizing when the operator R, ,, induces
a rearrangement-invariant function norm. It also describes the connection of the
induced rearrangement-invariant function norm with the optimal domain space for
the operator and a rearrangement-invariant function space. Since it can be easily
observed that the operator H,, , is bounded from a rearrangement-invariant function
space X (0, L) to a rearrangement-invariant function space Y (0, L) if and only if the
operator R, -1, where v! is the inverse function to v, is bounded from Y”(0, L) to
X'(0, L), this proposition also has a “dual version”, which characterizes the optimal

target space for the operator H,,, and a rearrangement-invariant function space
X(0,L) (see [81, Proposition 3.7]).

Proposition 3.1 ([81, Proposition 3.1]). Let || - ||x(0,z) be a rearrangement-invariant
function norm.

e Letv: (0,L) — (0,L) be an increasing bijection.

e Let u: (0,L) — (0,00) be a nonincreasing function that is integrable on a
right-neighborhood of 0. If L < oo, assume that uw(L~) > 0.

e Letwv: (0,L) — (0,00) be measurable.

Set
1fllvo.0) = |Ruws (f)Ix0.1), f €M, L),
and
€t) - {v(t)U(u(t)), te(0,L), if L < oo,
v(t)U(v(t))X(0,1)(t) + v(t)x 1,00 (L), t € (0,00), if L = o0,



where
Ut) = / u(s)ds, t € (0,L). (3.1)

The functional || - ||y (o,z) is a rearrangement-invariant function norm if and only
if € € X(0,L).

If £ € X(0,L), then the rearrangement-invariant function space Y (0, L) is the
optimal domain space for the operator R, ,, and X(0,L). If ¢ ¢ X(0, L), then there
is no rearrangement-invariant function space Z(0,L) such that R, ,,: Z(0,L) —

X(0, L) is bounded.

Before proceeding, we recall slowly varying functions. We say that a measurable
function b: (0,L) — (0,00) is slowly varying if for every € > 0 there are nonde-
creasing and nonincreasing functions b.: (0, L) — (0,00) and b_.: (0, L) — (0, 00),
respectively, such that ¢°b(t) =~ b.(t) and t=°b(t) ~ b_.(t) on (0, L). Prototypical
examples of slowly varying functions (apart from positive constant functions) are
functions such as b(t) = 1+ |logt|, t € (0, L), and its real powers (with possibly
different powers near 0 and near oo when L = 00).

In the following theorem (and also in the rest of this section), we will sometimes
need to impose certain mild conditions on the bijection (temporarily denoted by v)
appearing in the integration range of the Hardy operators.

l/(et) > 1'

e We write v € DO if there is # > 1 such that liminf, ¢+ 0

v(6t)

m>1.

e We write v € D if there is 6§ > 1 such that liminf,

e We write v € DU if there is # > 1 such that lim sup, o+ % < 00.

e We write v € D™ if there is § > 1 such that limsup,_, ., % < 00.

For example, v € D™ is satisfied if v is equivalent to the function ¢ — t*b(t) near oo,
where o > 0 and b is a slowly varying function (cf. [47, Proposition 2.2(iii)]). On the
other hand, it is not satisfied for example for v equivalent to log® near oo, where
a > 0. Furthermore, some functions will be required to satisfy an averaging condition.
We say that a positive a.e. finite measurable function on (0, L) (temporarily denoted
by w) satisfies the averaging condition if

ess sup
te(o,n) tw(t)

/Otw@ ds < oo. (3.2)

Prototypical examples of functions that satisfy the averaging condition are the
functions of the form w(t) = t~'7*(t), t € (0, L), where a > 0 and b: (0, L) — (0, L)
is any slowly varying function. On the other hand, a prototypical example of a
function w that is integrable over (0,t) for every t € (0, L) but does not satisfy the
averaging condition is the function w(t) = t~*(1 + |logt|)®, t € (0, L), with a < —1.

Now, suppose that we start with a rearrangement-invariant function norm || -
| x(0,), and let || - [|y;(0,z) be the rearrangement-invariant function norm induced by
the operator R, ,,,,,—that is,

1 flvi0.2) = I Ruson00 (F ) I x (0,00, f € M0, L).
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Starting now with Y3(0, L) instead of X (0, L) and considering other functions us, vs,
and 15, we consider the rearrangement-invariant function norm || - ||y, (,z) induced
by the operator R,, ., .,—that is,

||f||Y2(07L) = ||RU2,U2,V2(f*>||Y1(U,L) = ||Ru17v1,l/1((RU2,112,V2(f*))*>||X(0,L)7 f € mt+(07L>'

The question is: is the iterated rearrangement-invariant function norm || - ||y, o,z)
equivalent to a rearrangement-invariant function norm induced by a noniterated
operator R, ,,? In other words, are there functions u, v, and v such that

||RU1,U17V1<<R’M2,712,V2 (f*))*)HX(O,L) ~ HRu,U,V(f*)HX(O,L) for every f € m+(0v L)?

The following theorem deals with this problem. It should be noted that the function
Ry 150, (f*) 1s usually not (equivalent to) a nonincreasing function, and so the outer
star cannot be erased just like that.

Such an iteration is not artificial. It first appeared in [26] as an essential tool
for establishing sharp iteration principles for various Sobolev embeddings. Loosely
speaking, their sharp iteration principles ensure that the optimal rearrangement-
invariant target spaces in various Sobolev embeddings of (k + [)th order are the
same as those obtained by composing the optimal Sobolev embedding of order k
with the optimal Sobolev embedding of order [. They used it for obtaining optimal
higher order Sobolev embeddings from the respective first order ones, where it is
possible to exploit suitable isoperimetric inequalities. Another iteration principle
appeared in [23], where it was used for establishing optimal higher order Sobolev
trace embeddings.

The iteration principle [26, Theorem 9.5] is different from the one presented here
(Theorem . There, the functions v; and v, are the same and the other functions
are limited to u; = us = 1, 11 = v, = id (and L is finite). Moreover, the iteration
principle there in general leads to a Hardy-type operator with a kernel. On the other
hand, the iteration principle presented here not only considerably generalizes [23]
Theorem 3.4] but also improves it. The iteration principle there is limited to the
functions u; = 1, v;(t) =t~ v;(t) = t%, t € (0,L), L finite, j = 1,2, with the
parameters o, 5; € (0,00) satisfying

Bo+as>1, B1+aq>1, frag+oq < 1. (3.3)

However, the iteration principle presented here can be used for this particular choice
of the functions if (see [81, Remark 5.3] for a more general example)

Bi(Be+ )+ a1 > 1, 1 +a1 > 1, frag+a; < 1. (3.4)

Note that (3.3) implies (3.4), but the opposite implication is false. For example,
consider a; = g = 1/2 and f; = 3/4. Then (3.4) is satisfied if and only if 55 > 1/6,
whereas (3.3 is satisfied if and only if 5, > 1/2.

Theorem 3.2 ([8I, Theorem 5.2]). Let || - || x,z) be a rearrangement-invariant
function norm.

o Let vi,vy: (0,L) — (0, L) be increasing bijections. Assume that vy € DY If
L = oo, assume that vy € D>,

12



o Let uj,us: (0,L) — (0,00) be nonincreasing.

o Letvy: (0,L) — (0,00) be a continuous function. Let vy: (0, L) — (0,00) be
defined by

va(t)
U;(t) :/0 £(s)ds, t € (0, 1),

where £: (0, L) — (0,00) is a measurable function. Assume that the function
uivy satisfies the averaging condition (3.2)).

Let v be the function defined as
v(t) = uy (v1(t))vr (E)vr (H)va (11 (2)), t € (0, L).

Set v =1wvy01; and
(1) = s
T Ui )
where Us is defined by with u replaced by us. Assume that n and n/§ are
equivalent to nonincreasing functions. Furthermore, assume that there are positive
constants Cy and Cy such that

, te€(0,L),

/0 n(s)uz(s)ds < CrUs(t)n(t)  for everyt € (0, L)

and

%/0 Us(v(s))v(s)ds > CoUs(v(t))v(t)  for every t € (0, L).

Then we have

||RU17111,V1((RUQ,W,Vz(f*))*)||X(0,L) ~ ||Ru2,v,u<f*)||X(0,L)
for every f € 9MT(0,L).

We now turn our attention to the operator H,,,. The question of when the
operator H,,, induces a rearrangement-invariant function norm is considerably
more complicated because there is a problem that we inevitably face. The problem
is that the functional

M0, L) 3 f = [[Huwo(f) [ x0.1) (3.5)

is usually not subadditive and the triangle inequality fails (however, it is subadditive
when the functions u, v, and v are related to each other in a specific way (see
[81, Proposition 4.1]). If we just replaced the functional with 97(0,L) >
[ = |Huwpfllx(0,0), the resulting functional would be subadditive, but it would
not be rearrangement invariant anymore. Nevertheless, both the subadditivity and
rearrangement invariance can be saved by taking a supremum over all nonnegative
equimeasurable functions with f. This is the content of the following proposition,
which also characterizes the optimal domain space for the operator H,,, and a
rearrangement-invariant function space (for its “dual version”, which describes the
optimal target space for the operator R, ,, and a rearrangement-invariant function
space, see [81, Proposition 3.8]).
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Proposition 3.3 ([81, Proposition 3.3]). Let || - || x(o,z) be a rearrangement-invariant
function norm.

o Let v: (0,L) — (0,L) be an increasing bijection. If L = oo, assume that
ve D™,

e Letu: (0,L) — (0,00) be nonincreasing.

e Letv: (0,L) — (0,00) be nonincreasing. If L < oo, assume that v(L~) > 0.

Set
£l 0.0y = Sup | Hooohllx0,0), f €90, L), (3.6)
where the supremum extends over all h € MT(0, L) equimeasurable with f. The
functional || - ||y o,y is a rearrangement-invariant function norm if and only if
u(t) fVL(t) v(s)ds € 1X(O, L) if L < o0,
u(t)X (0,11 (1) /V(t) v(s)ds € X(0,00) and (3.7)
1iITn_>S£p o(T)[[ux(0,0-1(m) 1x(0,00) < 00 if L = oo.

If is satisfied, then the rearrangement-invariant function space Y (0, L)
is the optimal domain space for the operator H,,, and X(0,L). If (3.7) is not
satisfied, then there is no rearrangement-invariant function space Z(0, L) such that
Hy .t Z(0,L) = X(0, L) is bounded.

As with the operator R, ,,, there is also a certain iteration principle for the
operator H,,,. The interested reader is referred to [81, Proposition 5.4].

In concrete situations, we are often interested in explicit descriptions of optimal
rearrangement-invariant function spaces—preferably, in terms of common function
spaces. The supremum in usually makes an explicit description of the cor-
responding rearrangement-invariant function space very hard, unless the function
norm is somehow simplified first. Ideally, the rearrangement-invariant function norm
would be equivalent to the functional , which is significantly less complicated.
While this is not always the case in general, the following result can often be used
for the simplification.

Proposition 3.4 ([81, Proposition 4.2]). Let || - || x(,z) be a rearrangement-invariant
function norm.

o Let v: (0,L) — (0,L) be an increasing bijection. If L = oo, assume that
ve D™,

e Letwu: (0,L) = (0,00) be nonincreasing.
e Letwv: (0,L) — (0,00) be defined by
v )
— = / &(s)ds  for every t € (0, L), (3.8)
v(t) 0
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where £: (0, L) — (0,00) is measurable. If L < oo, assume that & € L'(0,L).
Furthermore, assume that the operator T, defined as

100 =~ SRS (), 1€ (O0.L), FEMOL),  (39)

with ¢ = u/& is bounded on X'(0,L).

Assume that

”u(t)X(Oﬂ/—l(a))(t) /y(t) v(s) dSHX(QL) < 00,
where a is defined as
_JL if L < o0,
)1 if L = oo.

Let || - |ly(o,z) be the functional defined by (3.6) and set

L v=i(t)
flzon = sw [ ([ Toeueds)a fem o).
geMm*(o0,L) Jo 0
Hg”X’(o,L)Sl

The functionals || - ||y o,r) and || - || zo.) are rearrangement-invariant function norms.
Furthermore, we have

||Hu,fu,u(f*)||X(0,L) S 2111}) ||Hu,v,uh||X(0,L) S ||f||Z(O,L)
< T llx 0,00 [ H o (F ) x 0,2

for every f € MH(0,L). Here ||T,| x10,) stands for the operator norm of T, on
X'(0,L). In particular, the rearrangement-invariant function norms || - ||y(o,0) and
| - | z(0,z) are equivalent; moreover, they are equivalent to the functional (3.5).

The boundedness of the supremum operator T, on so-called Lambda spaces,
which encompass a large number of common rearrangement-invariant function spaces
(see Chapter [4)), is characterized by [48, Theorem 3.2]. In concrete situations, ¢ is
usually (equivalent to) a quasiconcave function.

We say that a function ¢: (0, L) — (0,00) is quasiconcave if it is nondecreasing
and the function (0,L) > ¢t — ¢(t)/t is nonincreasing. A typical example of a
function on (0, L) that is equivalent to a quasiconcave function is a function that is
equivalent to the function (0, L) > ¢ +— t*b(t), where b is slowly varying and either
a € (0,1), or & =0 and b is (equivalent to) a nondecreasing function, or a = 1 and
b is (equivalent to) a nonincreasing function.

It turns out that the question of whether the supremum operator 7, is bounded on
a rearrangement-invariant function space is closely connected with the general notion
of being an optimal function space and with the notion of being an interpolation
space. We start with the former.

Theorem 3.5 ([8I, Theorem 4.6]). Let || - ||x(,) be a rearrangement-invariant
function norm.

15



o Let v: (0,L) — (0,L) be an increasing bijection. If L = oo, assume that
ve D™,

e Let u: (0,L) — (0,00) be a nonincreasing function that is integrable on a
right-neighborhood of 0. If L < oo, assume that uw(L~) > 0.

e Letv: (0,L) — (0,00) be a nonincreasing function. If L < oo, assume that
v(L7) > 0.

Let || - |ly(o,z) be the functional defined by (3.6). The following three statements
are equivalent.

(i) The space X (0, L) is the optimal target space for the operator H,,, and some
rearrangement-invariant function space.

(ii) The space X'(0, L) is the optimal domain space for the operator R, -1 and
some rearrangement-invariant function space.

(iii) We have that

L
| fllxr0.0) =  sup / GO Ryw -1 (fF)(t)dt  for every f € M*(0,L).
gemt(o,L) JO
llglly (0,0)<1

Finally, assume, in addition, that

e v is defined by (3.8) with & satisfying
0 [
E(s)ds S&(t)  forae. te(0,L),
G [ eassen 0.1)
where U is defined by (3.1));

1

e the function ¢ ov™"', where ¢ = u/&, is equivalent to a quasiconcave function.

Then each of the three equivalent statements above implies that
(i) the operator T, defined by (3.9), is bounded on X'(0,L).

For example, when u(t) = t71% v(t) = t 714 and v(t) = 7, t € (0, L), the
assumptions (including the additional ones) of the preceding theorem are satisfied if
€(0,1],€[0,1),y>0and 1 < S+ B < 2. Furthermore, it is worth noting that,
if X'(0, L) is the optimal domain space for R, ,,-1 and some rearrangement-invariant
function space Y'(0, L), then X'(0, L) is actually the optimal domain space for R,, ,, ,~1
and its own optimal target space. Similarly, if X (0, L) is the optimal target space
for H,,, and some rearrangement-invariant function space Y'(0, L), then X (0, L) is
actually the optimal target space for H,,, and its own optimal domain space (see
[81, Remark 4.7]).

The next theorem provides a sufficient and a necessary condition for the bound-
edness of T, on a rearrangement-invariant function space in terms of being an
interpolation space between suitable endpoint spaces. When L < oo, the theorem
actually provides a characterization.
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We say that a rearrangement-invariant function space X (R, u) is an interpolation
space between rearrangement-invariant function spaces X (R, p) and Xo(R, p) if the
following two conditions are satisfied. First, X (R, ) is an intermediate space between
X1(R, ) and Xo(R, p), that is, X1 (R, p) N Xo(R, 1) — X(R, n) — (X1 + Xo)(R, ).
Second, if a linear operator T defined on (X;+X5) (R, u) with values in (X;+X5)(R, )
is bounded on both X;(R, 1) and X5(R, i), then it is also bounded on X (R, i1). The
interested reader can find more information on interpolation spaces in, for example,
[7, 8, 5] 61].

Theorem 3.6 ([8I, Theorem 4.11]). Let || - |x(0,z) be a rearrangement-invariant
function norm. Let ¢: (0,L) — (0,00) be a measurable function that is equivalent
to a continuous nondecreasing function. Set & = 1/p. Assume that & satisfies the
averaging condition . Consider the following three statements.

(i) The operator T, defined by (3.9), is bounded on X'(0,L).
(ii) X(0,L) € Int (A{(0, L), L>(0, L)), where

A1) = {F eMO.0): [l = [ 780 < o0},

(iii) X'(0,L) € Int (L*(0, L), M,(0,L)), where

Mo(0.L) = {7 € MO.L) o = sup f(0p(0) < oo f.

If L < oo, then the three statements are equivalent to each other. If L = oo, then (i)
implies (i), and (iii) implies (7).

At the beginning of the proof of the preceding theorem, it is observed that the
function ¢ is equivalent to a quasiconcave function. The function spaces A%(O, L)
and M,(0, L) are so-called Lorentz and Marcinkiewicz endpoint spaces (see, e.g., [61]
for more information on these spaces). The assumptions of the preceding theorem
guarantee that both functionals || - || ALO.L) and | - ||ar,(0,z) are equivalent to rear-
rangement-invariant function norms, and so the respective function spaces can be
regarded as rearrangement-invariant function spaces.

Now, recall that, loosely speaking, we have seen so far that

e the boundedness of 7, on X'(0, L) for a suitable function ¢ is sufficient for the
equivalence of the functionals (3.5]) and (3.6) (Proposition [3.4);

e if X(0,L) is the optimal target space for the operator H,,, and some re-
arrangement-invariant function space, then 7), with a suitable function ¢ is
bounded on X'(0, L) (Theorem [3.5);

e the boundedness of T, goes hand in hand with the notion of interpolation
spaces (Theorem [3.6)).

We conclude this section with the following theorem concerning the important case
u = 1. In this case, we have the following characterization.
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Theorem 3.7 ([81, Theorem 4.16]). Let || - | x(0,z) be a rearrangement-invariant
function norm.

o Let v: (0,L) — (0,L) be an increasing bijection. Assume that v~ € DO, If
L = 00, assume that v=' € D> and v € D*.

e Letv: (0,L) — (0,00) be defined by with £: (0, L) — (0,00) satisfying
the averaging condition . Assume that v, too, satisfies the averaging
condition . Furthermore, assume that the function o o v~ is equivalent to
a quasiconcave function, where ¢ = 1/¢.

Let || - |ly(o,r) be the functional defined by (3.6) with u = 1. The following five
statements are equivalent.

(i) The operator T, defined by (3.9), is bounded on X'(0,L).

(ii) The functionals (3.5) and (3.6) with u =1 are equivalent.

(iii) The space X (0, L) is the optimal target space for the operator Hy,, and some
rearrangement-invariant function space.

(iv) The space X'(0, L) is the optimal domain space for the operator Ry, -1 and
some rearrangement-invariant function space.

(v) We have

L
I fllx/0,L) =  sup / G) Ry -1 (f7)(t)dt  for every f € M0, L).
gem+(0,L) Jo
llglly o,)<1

Moreover, if L < oo, these five statements are also equivalent to

(vi) X(0,L) € Int (A{(0, L), L>=(0, L)).

3.2 Reduction of the Gaussian K-inequality

This section describes the main results from [5].

Throughout the section, (R, ) and (S, v) are two (possibly different) probabilistic
non-atomic measure spaces; however, the results and their proofs in [5] could be
easily generalized to finite (not necessarily probabilistic) measure spaces.

Given two, say, rearrangement-invariant function spaces Z;(R, 1) and Za(R, p),
the corresponding K -functional is defined, for each g € 9My(R, 1) and ¢t > 0, as

K(g,t;Z1,Z5) = g:iglllfr (g1l 2y ry) + tll 92l zo(Ro1))

92

where the infimum extends over all possible decompositions g = g1 + ge, ¢; € Zi(R, ),
1 = 1,2. The interested reader can find more information on the K-functional and
its importance in the interpolation theory in, for example, [7, [, [15] [61].
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Let T be an operator defined on (X; + X3)(R, ) with values in (S, v), for
which we have the following endpoint estimates at our disposal:

T: Xi(R,p) = Yi(S,v)  and  T: Xo(R,p) — Ya(S,v), (3.10)

where X;(R, i) and Y;(S,v), j = 1,2, are (rearrangement-invariant) function spaces.
Here T': X;(R, ) — Y;(S,v) stands for the fact that the operator T' is bounded
from X;(R,p) to Y;(S,v). For a wide class of operators 7', which includes not
only quasi-linear operators ([7, Chapter 3, Definition 5.3]) but also other types of
operators (see [15, Section 4.1] for more detail), the endpoint estimates imply
the following inequality between the corresponding K-functionals:

K(Tfﬂf,Yi,Yé) 5 K(f7t7X17X2) for every f € (Xl + X?)(R7 H) and > 0.

Such an inequality between K-functionals will be referred to as a K-inequality.
In [5], we considered a K-inequality corresponding to a certain choice of the
endpoint spaces. The prototypical example of a K-inequality studied in [5] is

K(Tf,t; L\/log L,e"") < K(f,t; L*, L™) (3.11)

for every f € L'(R,u) and ¢ > 0. We addressed the question of whether there is a
reduction operator (or operators) whose boundedness between rearrangement-invari-
ant function spaces X (0,1) and Y (0, 1) is equivalent to the fact that every operator
T satisfying the K-inequality is bounded from X (R, ) to Y(S,v). By means of
such a reduction operator (or operators), the question of whether every operator
satisfying the K-inequality is bounded from a rearrangement-invariant function
space to another is reduced to a simpler question of boundedness of the reduction
operator(s) between the corresponding representation spaces.

The prototypical example (3.11]) is motivated by the Gaussian Sobolev inequali-
ties—that is, Sobolev-type inequalities in R™ endowed with the (standard) Gaussian
measure 7, defined as

]2
dyn(z) = (21) %% da.
In the general setting of rearrangement-invariant function spaces, these inequalities
can be stated as
[u = vy, ly@rm) < ClVulx@n ) (3.12)

for every weakly differentiable function u such that |Vu| € X(R",~,). Here u.,, is
the integral mean of u with respect to the measure v,, and C is a constant that is
independent not only of u but also of the dimension n. The ongoing interested in
such inequalities was raised by the seminal paper [55], which established such an
inequality for X (R",~,) = L*(R",v,) and Y (R",v,) = L*log L(R™,~,), and which
pointed out its importance for the study of quantum fields and hypercontractivity
semigroups. Since then, such inequalities have been intensively studied in various
forms and settings. In particular, in the general setting of rearrangement-invariant
function spaces, these inequalities were intensively studied in [22] with focus being
on the optimality of function spaces. In that paper, they described the optimal
rearrangement-invariant function space Y (R",,) in for a given rearrange-
ment-invariant function space X (R",~,) (see also [20]). For the endpoint spaces
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L'(R™, y,) and L¥(R™,~,), the optimal form of (3.12) reads as
||u - u'}’n ||L\/m(R”,’yn) S C||VU||L1(Rn7,\/n)

and

||u - u'YnHeLQ(]Rn,'yn) S C||vu||Loo(Rn7'Yn)7

which is exactly the endpoint behavior modeled by . What makes such endpoint
behavior rather nonstandard is that LP(R™ ~,) C Lv/log L(R",~,) C L'(R",~,)
for every p € (1,00], whereas L®(R", v,) € X (R",v,) € LI(R",~,) for every
q € [1,00). This means that one endpoint estimate corresponds to slight gain in
integrability, whereas the other corresponds to slight loss. Moreover, loosely speaking,
both gain and loss are just logarithmic, which entails further difficulties.

A more general version of the K-inequality studied in [5] is

K(Tf, 1 L9, 1290%0) < K(f, 8 1), L) (3.13)

for every f € L'(R,p) and t > 0. The endpoint spaces on the left-hand side are
so-called Lorentz-Karamata spaces, which will be introduced soon. In fact, we
studied a more general K-inequality than in the setting of p-convex rearrange-
ment-invariant quasi-Banach function spaces; however, we stick with the setting of
rearrangement-invariant (Banach) function spaces here (i.e., p = 1) in order not to
make things needlessly technical.

Given a o-finite (non necessarily probabilistic/finite, as is the case in the rest of
this section) non-atomic measure space (S,v), p,q € [1,00], and a slowly varying
function (see page [11)) b: (0,2(S)) — (0,00), the Lorentz-Karamata space LP4°(S,v)
is defined as

LPY(S,v) = {f € M(S,v) : || fll pran(s,) < oo},

where L
[ £l pancsy = 827 20() £ () | Lago.u(s))-

The interested reader is referred to [83]89] (cf. [47), 88]) for comprehensive information
on this class of function spaces. Lorentz-Karamata spaces are not (equivalent to)
rearrangement-invariant function spaces for every p,q and b (to this end, see [89,
Theorem 3.33]). In particular, L11(S, ) is (equivalent to) a rearrangement-invariant
function space if and only if b is (equivalent to a) nonincreasing (function), whereas
L>>b(S 1) is equivalent to a rearrangement-invariant function space if and only if
bx(o) € L=(0,1(5)).

The class of Lorentz-Karamata spaces contains not only Lebesgue and Lorentz
spaces (b = 1) but also some Orlicz spaces. In particular, when v(S) = 1 and
b(t) = (1 —logt)®, t € (0,1), then L»*(S,v) is equivalent to the Orlicz space
L'(log L)*(S, v) provided that o > 0, and L>**(S,v) is equivalent to the Orlicz
space exp L™ a (S, v) provided that a < 0 (see [88] Section 8]).

In , by and by is a pair of continuous slowly varying functions on (0, 1)
satisfying:

(i) b is nonincreasing and by is nondecreasing;
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(i) bi(t) = by (tbi(t)ba(t) ") near 0F;
(iii) $UPgr ba(t) [, 55y ds < oo.
We will write (b1, be) € B. For example, let o, f € R and consider
bi(t) = (1 —logt)* and by(t) = (1 —logt)™?, t € (0,1). (3.14)

Then (b1, be) € B if and only if o, 5 > 0 and either « + 3 > 1 and > 0 or a > 1
and 3 = 0. In particular, when o = 8 = 3, we have L' (S,v) = L\/log L(S,v)
and Lo (S v) = eLZ(S, v), and so (3.13) reads as (3.11)).

Given a pair (by, by) of slowly varying functions on (0, 1), we define the function
o =o(by,be): [0,1] — [0, 1] as the increasing bijection satisfying

1 o
t=—
c )

1
b
C = / 1(s) ds.
o ba(s)
We begin with a characterization of the K-inequality (3.13) in terms of the
validity of a certain inequality involving integrals.

bi(s)
ba(s) ds for every t € [0, 1], (3.15)

where

Theorem 3.8 ([0, Theorem 3.3]). Let (R, u) and (S,v) be probabilistic non-atomic
measure spaces. Let (by,bs) be a pair of continuous slowly varying functions on
(0,1). Assume that by is nondecreasing. Let f € L*(R,u) and g € L¥*1(S,v). The
inequality

K(g,t; LVY, Lo9oo%) S K (f,t; LY, L)

is valid for every t € (0,00) with a multiplicative constant independent of f and g if
and only if the inequality

[som@ass [ ree)

is valid for every t € (0,1) with a multiplicative constant independent of f and g.

bl(S)
ba(5) ds

In view of the preceding theorem, an operator T' defined on L'(R, i) with values
in My (S, v) satisfies the K-inequality (3.13)) if and only if

[anreneiss [ #ee)

for every ¢t € (0,1) and f € L*(R, ). Motivated by and the endpoint behavior
of the Gaussian Sobolev inequalities, we call such operators (by, by)-gaussible.

The following theorem characterizes those pairs of rearrangement-invariant func-
tion spaces between which every (b, by)-gaussible operator is bounded by means of
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boundedness of certain governing operators. Given a pair (b, by) of slowly varying
functions, the operators Uy, 4,, Tp, by, and Sy, are defined as, for every g € 9M(0, 1),

g (e~ (1))

Unang(t) = =557 € (0.1),
Thusag(t) = s %, t e (0,1),

and
Spglt) = /tl%ds, te(0,1).

Here o is the increasing bijection defined by ([3.15]).

Theorem 3.9 ([5, Theorem 3.11]). Let (R, ) and (S,v) be probabilistic non-atomic
measure spaces. Let X(R, ) and Y (S,v) be rearrangement-invariant function spaces.
Let (by,bs) € B. The following statements are equivalent.

(i) Every (by,bs)-gaussible operator T is bounded from X (R, u) to Y (S,v).
(ii) The operators Uy, p, and Sy, are bounded from X(0,1) to Y(0,1).
(iii) The operator Ty, p, is bounded from Y'(0,1) to X'(0,1).

Note that Theorem [3.9(ii)| involves two governing operators. The following
theorem shows that, under some extra assumptions on the functions b; and by, only
one of them is needed.

Theorem 3.10 ([5, Theorem 3.12]). Let (R,u) and (S,v) be probabilistic non-
atomic measure spaces. Let Y (0,1) be a rearrangement-invariant function space. Let
(b1,by) € B. Furthermore, assume that the function by /by is decreasing and that

1
1
lim b —d .
slglJr 2(8)/5 Tbl(T) e (0700)
Then we have

1S, (f) Iy ©0,1) S 1Ubpo fllvoy for every f e 9M(0,1).

Moreover, if Uy, p, is bounded from a rearrangement-invariant function space X (0,1)
to Y(0,1), then so is Sy,. In particular, the equivalent statements from Theorem 3.9
are also equivalent to:

(ii") The operator Uy, 4, is bounded from X(0,1) to Y (0,1).

When the functions by and by are defined by (3.14)), the extra assumptions of the
preceding theorem are satisfied if and only if either « € [0,1) and S =1—a or a > 1
and § = 0. In particular, they are satisfied when o = § = %, which corresponds to
(3.11]).
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Chapter 4

Weighted inequalities

This chapter describes the main results from the papers [52, [66]. These papers are
devoted to characterizing optimal constants, up to equivalences, in certain weighted
inequalities involving functions of one variable. The important feature of the results
from [52] 66] is that they do not involve various important restrictions from the
previous work.

Throughout this chapter, let a,b € [—00, o], a < b. Recall that all the expressions
é, =, g, and 0 - oo are to be interpreted as 0. Furthermore, the expression % is to
be interpreted as co.

4.1 The embedding [”(v) — A%(w) with no restric-
tion on the weights

In [66], we characterized the optimal (i.e., the least) constant, up to equivalences,
C € [0, 00] with which the inequality

(/0” f@tel) dt); <C (/Ob (ﬁ /Ot £ (s)u(s) ds)pv(t) dt>; (4.1)

is satisfied for every f € 9T (0,b). Here p,q € (0,00) and u,v,w € M (0,b) are
fixed weights that are locally integrable on [0, b), with u being positive a.e. Recall
that w € 97(0,b) is locally integrable on [0,b) i

t
U(t) = / u(s)ds < oo for every t € (0,b).
0

This definition is extended to the functions v and w in the obvious way. We also
considered the weak variant of the inequality (see (4.5))) corresponding to p = oo.

From the point of view of function spaces, the optimal constant C' in (4.1)) is
equal to the embedding constant of the embedding I'?(v) < A%(w), that is,

C=sup |[|fllasw): (4.2)

HfH[‘{’L(wSI

Given a o-finite non-atomic measure space (R, 1) with u(R) = b, the Lambda space

A%(w) is defined as
A(w) = {f € M(R, ) : [ [asqw) < o0},
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where

1 laecer (/ £ ()t dt)

The (generalized) Gamma space I'?(v) is defined as

I (w) ={f € MR, 1) - [[fllrg ) < 00},

1 llez ) = (/Ob (ﬁ /Ot F(s)uls) ds)pv(t) dt); |

The Lambda spaces are sometimes called classical Lorentz spaces. They were intro-
duced by G.G. Lorentz in [75] already in 1951, and they have been widely studied
since then. In particular, they encompass a large number of customary function
spaces, such as Lebesgue spaces, Lorentz spaces, some Orlicz spaces, or Lorentz—
Karamata spaces. The wide-ranging interest in Gamma spaces was sparked by the
paper [98], where E. Sawyer established his so-called principle of duality for Lambda
spaces in connection with boundedness of some classical operators between Lambda
spaces. Nowadays, Gamma spaces are known to play an important role not only in
boundedness of operators but also in the interpolation theory, Sobolev embeddings,
regularity of so-called very weak solutions to partial differential equations, or in the
elasticity theory. The interested reader is referred to the introductory section of [51]
and references therein for more information.

In fact, explicit manageable equivalent expressions for the optimal constant in
for all values of the parameters p, ¢ € (0, 00) were already found in [45], where
they used the method of discretization (cf. [53, 56]) innovatively followed by so-called
antidiscretization. Even though the entire range of the parameters is covered there
and the equivalent expressions are explicit and easily manageable, there is still an
important restriction in their result. The restriction lies in the fact that b = oo
and, much more importantly, that the weights are assumed to be not only locally
integrable on [0, c0) but also “non-degenerate” in the sense that

where

> v(s)
/0 TGy s Ur ds < oo for every t € (0,00) (4.3)

and

/0 1 U“((j))p ds = /1 " o(s) ds = oo, (4.4)

With use of different techniques, explicit manageable equivalent expressions for the
optimal constant in (4.1)) were also obtained in [99, 100] and later in [44]. While
they do not involve any nondegeneracy restrictions on the weights, the range of the
parameters p and ¢ is limited to p € (1,00) and ¢ = 1 instead.

The novelty of our results lies in the fact that, while the entire range of the
parameters is covered, there are no extra assumptions on the weights u, v, and w,
except for the natural one that they are locally integrable on [0,b). Although
can be assumed without loss of generality (see [66, Proof of Theorem 4.1}), (4.4)
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effectively rules out, apart from the weights on (0, 00) that are really “degenerate”
in some sense, the possibility of using their result in the case b < oo. Since the case
b < oo naturally appears when the function spaces I'2(v) and AY(w) are considered
over measure spaces of finite measure, this restriction is important. It is worth noting

that the obvious idea of replacing (4.4) with

/Oc (}]((::))p ds = /va(s) ds = 0o for some ¢ € (0,b)

does not work, because the second integral is typically finite when b < oco. In fact,
we came across this restriction, and the need for eliminating it, in the joint paper
[20] when we were characterizing some particular examples of compactness results
for traces of Sobolev functions onto low-dimensional sets. The interested reader is
referred to [66, Remark 4.6] for more information.

In [66], we also used the discretization and antidiscretization technique, but no
nondegeneracy restrictions on the weights are imposed, and, at the same time, the
entire range of the parameters p, ¢ € (0,00) is covered.

Theorem 4.1 ([66, Theorem 4.1]). Let p,q € (0,00). Let u,v,w € M*(0,b) be
locally integrable [0,b), with u being positive a.e. in (0,b). Let C be the optimal

constant in (4.1)), that is, C is defined by (4.2]).
(i) If 1 < q andp < q < oo, then

1
W (t)s
~ sup ()

O<t<b (V(t) U [Pu(s)U(s) ds)

(ii)) If 1 < g < p < oo, then

B =

C =

/b V(t) va<s>U<s>—pdsU<t>p”f hu(t) sup,epp < >*%W<T>ﬁ
’ (Ve + Uty f ) )

: Un(t ) W (t)
+ (tli%}r J; Pds) tiz)%) U(t)q)

+ <lim f, > W (b)s.
= V(t) + Ut [ v(s)U(s)7Pds

(i) If p<gq <1, then

O~ sup Wit (ft )aw(s)U(s) T ds)".

O<t<b (V(t) F U [Po(s)U(s)P ds)’l’
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(iv) If g <1 and ¢ < p < oo, then

P , b . . %q
O~ (m U“) ) ( W) (U () T dt)
t—0+ ft )~Pds 0
1 o g o
4+ ( 1im ( / W) S w(t) dt)
t—b— V j; Pds 0

The equivalence constants depend only on the parameters p and q. In particular, they
are independent of the weights u, v, and w.

In [66], we also characterized the optimal constant C' € [0, 00| in the weak variant
of (4.1]) corresponding to p = oo, that is,

( /0 b fr(@)w(t) dt>3 < Cef:(g};)}o ( / f*(s ds> u(t) (4.5)

for every f € M*(0,b), without any nondegeneracy restrictions on the weights. As
with , explicit manageable expressions for the optimal constant in were
already established in [46] for every ¢ € (0,00) but with nondegeneracy restrictions
again.

From the point of view of function spaces, the optimal constant in is equal
to the embedding constant of the embedding I'°(v) < A%(w), that is,

C=sup |[|fllasw): (4.6)

||fHF%O(1))S1

The weak Gamma space ['0°(v) (cf. [18]) is defined as

I ) ={f € MR, p) < [[fllrge ) < 00},

1 e = esssup( / (s ds) o(t).
te(0,b)

The characterization in the following theorem is slightly less explicit than that in
Theorem because it is expressed in terms of a so-called representation measure
(see (4.8)) of the fundamental function of I'S°(v), which is defined as

where

©(t) = esssup U(7) ess sup u(s) , t€(0,b). (4.7)
e(0,t) sery) U(8)
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The reason behind this is the fact that the fundamental function of I'S°(v) is a
supremum, whereas that of I'2(v), p € (0, 00), is an integral—mamely,

= /O min{U (t)?, U(S)p}% ds, t € (0,b).

However, a representation (4.8]) always exists, and it is usually easy to obtain such a
representation in an explicit form (see [41, Chapter 2| and [66, Remark 4.4] for more
information).

Theorem 4.2 ([66, Theorem 4.3]). Let ¢ € (0,00). Let u,v,w € MT(0,b) be locally
integrable on [0,b), with u being positive a.e. in (0,b). Let C' be the optimal constant
m , that is, C' is defined by . Let ¢ be the function defined by . Let
By, By € (0,00), 7,6 € [0,00), and v a nonnegative Borel measure on (0,b) such that

Bip(t) <~ 4 46U(t) + o min{U(t),U(s)} dv(s) < Bayp(t) (4.8)

for every t € (0,b).

(i) If 1 < q < o0, then
t W (t)s !
¢~ L%i _t (( T ) + Jim 2o W)
W(r)
su £~ @2 (¢
(Lo w) P00

( +/0t Uts > <5+/[t,b)dy(s)) dt);.

Q=

(i) If0 < q <1, then

1—q

t __a K . 1
C = (tl_lg}‘_ _t) (/ W qw ( ) ‘ldt) +t1—l>rl§1— mW(b)

+( Obat)w(t)-(q”)u(t) (3 [ v@aw) (54 [ avts) dt); ,

where

Q=

- </0bw<s)1qu(s)(/(s)—& min{U(t)™a, U(s) ™1} ds) - , t€(0,0).

The equivalence constants depend only on the parameter q and on the constants By
and By. In particular, they are independent of the weights u, v, and w.
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4.2 Superposition of the weighted Hardy and Cop-
son operators

In [52], we characterized the optimal constant C' € [0, 0c], up to equivalences, in the
inequality

(/ab (/tb (/:f(T)pv(T) dr)gu(S) ds)gw(t) dzf)i < C’/abf(t) dt (4.9)

for every f € M*(a,b), where u,v,w € M*(a,b) are a.e. positive, p € (0,1], and
q,7 € (0,00). The fact that p € (0, 1] is actually no restriction at all, because if p > 1,
then it is always possible to find a function f € L'(a,b) such that fPv ¢ L'(a, s) for
every s > a; in other words, the left-hand side is infinite for such a function, whereas
the right-hand side is finite.

The inequality can be viewed as a weighted inequality for a superposition
of two different types of integral operators, namely of Hardy and Copson types. The
importance of studying weighted inequalities for compositions of operators of Hardy
and Copson types, whether of the same or different types, comes from various sources.
Several of them is pointed out in the introductory section of [52] and references
therein.

Partial cases of the inequality (usually in its transformed form below)
were already studied before but under various restrictions, such as on the weights
(cf. [49,50]) or on the parameters (cf. [9, [85,[86]). Similarly to the previous section, the
novelty of our result is that the characterization is complete without any unnecessary
restrictions, whether on the parameters, on the weights, or on the underlying
interval (a,b). We removed those previous restrictions by carefully combining discrete
Hardy inequalities with discretization of the inequality done in such a way that no
nondegeneracy restrictions on the weights were brought in. At the same time, the
discretization method that we used enabled us to completely avoid duality techniques,
and so the entire range of the parameters is covered. Moreover, the equivalent
expressions for C' are explicit and manageable thanks to the antidiscretization done
after the discretization part.

Before we state our main result, it is worth noting that the inequality can
be turned into other important inequalities. For example, by performing the change
of variables 7 — —7 in the innermost integral and replacing the interval (a,b) with
(=b, —a), it is possible to switch the order of the two operators in (4.9)—it then
becomes

(/ab (/at (/Sbf(T)pv(T) dr)gu(s) ds)gw(t) dt)i < C/abf(t) dt.

A second example is

(/ab (/tb (/:f(f) dr)qu(s) d3>2w(t) dt)i <C (/abf(t)l’v(t) dt); (4.10)

with p € [1, 00), which can be obtained from (4.9) by replacing (in this order) f with
1
f%v_ﬁ, v with v™P, ¢ with gp, r with rp, and p with 1/p. Therefore, the following

28



theorem can be easily reformulated to provide equivalent expressions also for the
optimal constants in these inequalities.

Theorem 4.3 ([52, Theorem A]). Let p € (0,1], ¢,7 € (0,00), and u,v,w € M*(a,b)
be a.e. positive. Fort € (a,b), define the function V,, as

Voo (t) = (fatv(s)ﬁds)%p if0<p<l,
o €8S SUDge (4.1 V(S) if p=1.

The optimal constant C' in the inequality (4.9), that is,

o ([ sorioran) o) o).

S =

satisfies
Ci+ Cy ifr>1andqg>1,
O~ Cy + Cy ifr>1andq <1,
- Cy+ Cs ifr<1andq>1,
Cs+ Cs ifr<landqg<1,
where
t 1 b :
Cy = sup </ w(s) ds) ess sup </ u(T) dT) Vap(s)
te(a,b) a se(t,b) s
b b z :
Cy = sup (/ w(s)(/ u(T) dT) ds) Vap(t)
te(a,b) t s
t 1 b b e =
C3 = sup (/ w(s) ds) (/ (/ u(T) dT) u(8)Vap(s)ta ds)
te(a,b) a t s
b t T b = N e
Cy= (/ (/ w(s) ds) w(t) esssup (/ u(T) d7'> Vap(s)T=r dt)
a a s€(t,b) s
b b b z o b z . i=r
Cs = (/ (/ w(s)(/ u(T) dT) ds) w(t)(/ u(T) dT) Vap(t)T=r dt) :
a t s t
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Chapter 5

Quantitative aspects of
noncompact Sobolev embeddings

This chapter describes the main results from [38], 68].

In the papers [19] 20], we investigated the question of compactness of Sobolev
(trace) embeddings on (regular enough) bounded domains in R%, d > 2, in the general
framework of rearrangement-invariant function spaces in the situation where the
target space is endowed with an (upper) Ahlfors regular measure. The results from
these papers considerably extend those from [59], where the measure is the Lebesgue
measure, and are complementary to those from [I0I], where the measure is related
to the isoperimetric function of the (possibly irregular) underlying domain. The
results in all these papers are qualitative—they address the question of whether the
considered Sobolev embedding is compact or not.

Opposite to the aforementioned papers, the papers [38, 68] focus on quantita-
tive aspects of compactness. Whereas there are a large number of quantitative
results for compact Sobolev embeddings (e.g., [32] 36} 63, 03, [105]), much less seems
to be known about noncompact Sobolev embeddings. In [38, 68], we considered
certain noncompact Sobolev embeddings and addressed the question of how much
noncompact they are.

Loosely speaking, there are three usual reasons why a Sobolev embedding is
noncompact. Namely,

(i) the underlying domain is too irregular (e.g., [76] [77]);

(i1) the target space is too small (in other words, the norm of the target space
is too strong), that is, the target space is optimal or “almost optimal” (e.g.,
[59, (7007 );

(117) the underlying domain is “too unbounded” (e.g., [1]).

The results described in this chapter fall into the categories and . The
interested reader is referred to [67] for some quantitative results when the lack of
compactness is caused by the (ir)regularity of the underlying domain. The interested
reader is also referred to [70], where we qualitatively studied the lack of compactness
caused by in the general framework of rearrangement-invariant spaces.
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One of the standard ways of measuring (non)compactness of operators between
Banach spaces is the (ball) measure of noncompactness. The measure of noncom-
pactness 5(7T') of a bounded linear operator 7' from a Banach space X to a Banach
space Y (in short, 7' € B(X,Y')) is defined as

B(T) = lim e,(T),

n—o0

where e, (T) is the nth entropy number of the operator T' € B(X,Y) defined as
en(T) = inf{e > 0 : T(Byx) can be covered by 2" ! balls in Y with radius ¢}.

Here Bx denotes the (closed) unit ball of X. Since the sequence {e,(T")}>2, is
nonincreasing, the limit always exists. Furthermore, it can be easily observed that
0 < B(T) < ||T|| (the operator norm of T' € B(X,Y)), and that T is compact if and
only if 5(T) = 0.

There is also an important axiomatic way of measuring the quality of operators
between Banach spaces by means of so-called s-numbers, introduced by A. Pietsch
in [91]. A (strict) s-number is any rule s that assigns to each bounded linear operator
T € B(X,Y) asequence {s,(T)} 2, of nonnegative numbers having, for every n € N,

the following properties:
(S1) TN = 51(T) = s2(T') = -+ - = 0;
(S2) s,(S+T) < s,(S) + ||T]] for every S € B(X,Y);

(S3) sp(BTA) < ||Bl|sn(T)||A|| for every A € B(W,X) and B € B(Y,Z), where
W, Z are Banach spaces;

(S4) s,(I: E — E) =1 for every Banach space E with dim E > n;
(S5) s,(T) =0 if rank T" < n.

The s-numbers as defined here are sometimes referred to as strict s-numbers. “Non-
strict” s-numbers are then define as the strict ones but in the property (S4) E is
replaced by R™ (with the Euclidean norm). Examples of (strict) s-numbers are the
approximation numbers a,, the isomorphism numbers i,,, the Gelfand numbers ¢,
the Bernstein numbers b,,, the Kolmogorov numbers d,,, or the Mityagin numbers m,,.
We will meet the Bernstein numbers, whose definition is given below. The interested
reader is referred to [33, 34] for the definitions of the other (strict) s-numbers as well
as of some “non-strict” ones.

Even though entropy numbers possess similar properties to those of (strict)
s-number, they are not s-numbers (e.g., property (S4) is violated ([33, Chapter 2,
Proposition 1.3])). The interested reader is referred to [16], 33 [36] for more information
about entropy numbers and s-number and how they are connected to spectral
properties of differential operators, and to [92] for more information about the history
of these quantities.

The Bernstein numbers b, of an operator T' € B(X,Y") are defined as

(1) = sup  inf [Taly,



where the supremum extends over all n-dimensional subspaces of X. From the point
of view of the approximation theory, Bernstein numbers are useful for proving lower
bounds (e.g., [29, 31l 64, O3]). From the point of view of the operator theory, the
Bernstein numbers are related to the concept of strictly singular and finitely strictly
singular operators, which are classes of operators that need not be compact but
whose behavior is still in some sense better than that of merely bounded operators.

An operator T' € B(X,Y) is said to be strictly singular if it is not bounded from
below on any (closed) infinite dimensional subspace of X. In other words, for every
infinite dimensional (closed) subspace Z of X,

inf (| Tl : llefly = Lo € 2} =0,

If this unboundedness from below is in a sense uniform over finite dimensional
subspaces, the operator is called finitely strictly singular. More precisely, an operator
T € B(X,Y) is said to be finitely strictly singular if it has the property that given any
e > 0 there exists N(g) € N such that, if Z is a subspace of X with dim Z > N (e),
then there exists v € Z, ||z|| = 1, such that ||T'z||,, <e. This can be equivalently
reformulated in terms of the Bernstein numbers of 7. The operator T' is finitely
strictly singular if and only if
lim b,(T) = 0.

n—o0

The relation between these classes of operators is:
T is compact = T is finitely strictly singular = T is strictly singular,

with each converse implication being false in general. The interested reader is referred
to [4, [71), 94] for more information about (finitely) strictly singular operators.

5.1 Quantitative results

In the paper [68], we quantitatively studied two noncompact Sobolev embeddings,
namely

I:V"™P(Q) — L (Q) (5.1)

and
I: VP (Q) — LF"P(Q). (5.2)

Here d,m € N, 1 <m < d, p € [1,d/m), p* = dp/(n —mp), Q2 C R? is a bounded
domain, and I is the identity operator. The Sobolev space V;"*(2) is a Banach
space of all mtimes weakly differentiable functions in 2 whose continuation by 0
outside €2 is mtimes weakly differentiable function and whose mth order weak partial
derivatives belong to the Lebesgue space LP(2). The space V" (Q) is endowed with
the norm ||ullymrqy = [[|[V™ulg,[|Lr @), where V™u is the vector of all mth order
weak derivatives of wu.

Both target spaces in and are in a sense optimal. It is well known that
the Lebesgue space LP" (£2) is the optimal target space in among all Lebesgue
spaces (i.e., the exponent p* cannot be replaced by a bigger one). However, if more
general target function spaces are considered, can be improved to (5.2). The
latter is indeed an improvement because the Lorentz space LP"P(£2) is strictly smaller
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than the Lebesgue space LP" (2), inasmuch as 1 < p < p*. In fact, the Lorentz space
LP"?(Q) is actually the optimal target space in among all rearrangement-in-
variant function spaces ([58])—that is, if is valid with LP"?(Q) replaced by a
rearrangement-invariant funtion space Y (Q), then LP"P(Q) — Y (Q).

It was proved in [10, 57] that the measure of noncompactness of both embeddings
(5.1) and is the worst possible, that is, it coincides with their norms. From
this point of view, the embeddings are mazimally noncompact. Moreover, even when
the Lebesgue space LP" (Q) is enlarged to the weak Lebesgue space LP*°(€), the
Sobolev embedding I: V;""(Q) — LP">°(Q) is still maximally noncompact in this
sense ([69]). Nevertheless, we proved in [68] that there is a quantitative difference
between the noncompactness of and that of . This difference is captured
by different behavior of the corresponding Bernstein numbers.

On the one hand, measured by means of the Bernstein numbers, the noncompact-
ness of the “really optimal” Sobolev embedding is again the worst possible.

Theorem 5.1 ([68, Theorem 3.4]). Let Q C R? be a nonempty bounded open set,
meN, 1 <m<d, and p € [1,d/m). Let I be the identity operator I: Vy"*(Q) —
LP"?(Q), where p* = dp/(d — mp). Then

bo(I) = ||1]| for every n € N,

where ||I|| denotes the operator norm. Furthermore, I is not strictly singular.

On the other hand, when (5.1)) is considered instead of , the corresponding
Bernstein numbers decay to 0. Therefore, there is a quantitative difference between
the noncompactness of and . In the particular case m = p = 1, the upper
estimate in the following theorem was proved in [11].

Theorem 5.2 ([68, Theorem 3.3]). Let Q C R? be a nonempty bounded open set,
meN, 1 <m<d, and p € [1,d/m). Let I be the identity operator I: Vy""(Q2) —
LP"(Q), where p* = dp/(d — mp). There exists ng € N, depending only on d and m,
such that

Cin~d < b(I) < Con™d for every n > ny.

Here C and Cy are constants depending only on d, m, and p. In particular, I is
finitely strictly singular.

Finally, we turn our attention to [38].
In [38], we quantitatively studied a Sobolev embedding on an infinite strip in R?,
d > 2. The Sobolev embedding in question is

I: WeLP(Q) — LP(Q), (5.3)
where p € (1,00) and
d—k
Q=R x [J(5,7). (5.4)
j=1

—00 < q; <r1j <00, ke{l,...,d—1},is an infinite strip in R?. The Sobolev space
Wy LP(Q) is defined as the closure of smooth functions compactly supported in €
with respect to the norm [l ey = (lull},q) + |||Vu|£p||fzpm)>1/p.
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What attracted our attention to this embedding was that, while is an
example of a simple Sobolev embedding where the lack of compactness is caused by
the unboundedness of the domain, it was open what the exact value of its measure
of noncompactness was or what the behavior of its s-numbers was. In [38], we were
able to establish the exact values of these quantities.

Theorem 5.3 ([38, Theorem 3.9]). Let p € (1,00) and Q be as in (5.4). We have

or \" d—k 1 E
sa(l) = (1) = (1 * <psin<g>> b= m)

=1

for every n € N and every strict s-number s, where I stands for the identity operator
I: WP (Q) — LP(Q).

Although it is not mentioned in the paper [3§], the proof of [38, Theorem 3.9]
also shows that the Sobolev embedding (5.3) is not strictly singular. The reason
is that, for any fix € > 0, using the construction at the beginning of the proof, we
find a system of functions {u; };’il having mutually disjoint supports and satisfying
llujllr) = |Z]|/(1 + €) and ||u||W01,p(Q) = 1. Then we just need to observe that
the identity operator I: W,?(Q) — LP(Q) is bounded from below on the infinite
dimensional subspace of W, () spanned by the system.
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1 | INTRODUCTION

In this paper, we thoroughly study the behavior of Hardy-type operators R, ,,, and H,, ,, on rearrangement-invariant
function spaces, focusing on the optimality of our results. The Hardy-type operators are defined for measurable functions
gon (0,L), L € (0, 00], as

(t)
Ry g(t) = v(t) / 1g®)u(s)ds, ¢ € (0,L), @
0

and

L
Hyg(t) = u(t) / 1gu(s) ds, ¢ € (0.L). 12)
v(t)

Here, u, v are nonnegative nonincreasing functions on (0,L) and v is an increasing bijection of the interval (0, L) onto
itself. Recall that rearrangement-invariant function spaces are, loosely speaking, Banach spaces of functions whose norms
are invariant with respect to measure-preserving rearrangements/transformations of functions. Rearrangement-invariant
function spaces constitute a broad class of function spaces. Some classical examples of rearrangement-invariant function

3492 ‘ © 2023 Wiley-VCH GmbH. www.mn-journal.org Math. Nachr. 2023;296:3492-3538.
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spaces are Lebesgue spaces, Orlicz spaces, or Lorentz(-Zygmund) spaces to name a few. Precise definitions as well as some
preliminary results and notations used in this paper are presented in Section 2.

First, let T be either of the operators and X(0,L) a rearrangement-invariant function space over the interval (0, L).
We characterize the optimal domain and the optimal target rearrangement-invariant function space Y (0, L) for X(0,L)
and T. By that we mean the following. We describe the weakest rearrangement-invariant function norm || - [ly,r)
for which there is a positive constant C such that ||T f|lx.r) < Cllflly,r) for every f € Y(0,L). We also describe the
strongest rearrangement-invariant function norm || - [y, r) for which there is a positive constant C such that || T f [lyo,r) <
Cllf lx,r) for every f € X(0,L). In other words, we characterize the largest and the smallest rearrangement-invariant
function space Y (0, L) such that T is bounded from Y (0, L) to X(0,L) and from X(0,L) to Y (0, L), respectively. This is
the content of Section 3. As a simple corollary, we also obtain a description of the optimal rearrangement-invariant func-
tion spaces for a sum of the two operators, each with possibly different functions u, v, v. The description is less explicit
than it could be if we studied directly the sum, though. Next, in Section 4, we take a close look at how to simplify the
description of these optimal rearrangement-invariant function norms and whether it is possible at all. The motivation
behind this is simple: The simpler and more manageable description we have at our disposal, the more useful it is. It
turns out that this problem is more complex than it may appear at first glance. It leads us to studying a certain supre-
mum operator, and it is closely related to the notion of interpolation spaces. Next, in Section 5, we investigate the optimal
behavior of iterated Hardy-type operators—namely, R, ., ,, 9Ry, 1, », and Hy, ,, ,, oH,, ., ,,—Onrearrangement-invariant
function spaces. These iterated operators naturally arise when one studies the question of whether iteration of optimal
function spaces leads to an optimal function space. Last, in Section 6, we present some concrete examples of optimal
rearrangement-invariant function spaces when X (0, L) is a Lorentz-Zygmund space.

In considerably less general settings, the questions mentioned in the preceding paragraph were already studied, see
[20-23, 28, 30, 39, 40, 46, 58] and references therein. However, those results are limited to some particular choices of the
functions u, v, and v—namely, u = 1 and v, v being power functions for the most part, but see [33, 37]. Moreover, they are
also scattered and often hidden somewhere between the lines with varying degrees of generality. The aim of this paper
is to thoroughly address the questions in a coherent unified way and in considerable generality. Not only do the results
obtained here encompass their already-known particular cases, but they also provide a general theory suitable for various
future applications. Some are outlined at the end of this introductory section.

General as the results in this paper are, we do usually impose some mild restrictions on the functions u, v, v so that we
can obtain interesting, strong results. However, the imposed assumptions on the functions are actually not too restrictive
for the most part and often exclude only cases being in a way pathological. The assumptions also often reflect the very
forms of the Hardy-type operators considered here. In particular, the operators do not involve kernels. Indisputably, Hardy-
type operators with kernels are of great importance, too. However, they go beyond the scope of this paper, although to
investigate thoroughly their behavior on rearrangement-invariant function spaces would be of interest (e.g., see [1, 22]).

Our motivation behind studying the Hardy-type operators R, ,, , and H,, ,,, is the following. Questions involving con-
siderably more complicated operators can sometimes be reduced to questions concerning these Hardy-type operators for
suitable choices of u, v, and ». In turn, the better we control the Hardy-type operators, the better we control the more com-
plicated ones. Arguably the most straightforwardly, this can be illustrated by the following well-known example, which
traces back to the 1930s. Consider the question of establishing the boundedness of the Hardy-Littlewood maximal opera-
tor M from a rearrangement-invariant function space X (R") to a rearrangement-invariant function space Y(R"). It turns
out that M is bounded from X(R") to Y(R") if and only ifR,, ,, , withu = 1, v(¢) = 7L v(t) =t, L = oo, is bounded from
X (0, 00) to Y(0, o). This is a consequence of the famous equivalence

¢ t
¢ /0 [ ©ds < (MO < Cp /0 f*(9)ds foreveryt € (0, e0).

Here * denotes the nonincreasing rearrangement and C;, C, are positive constants depending only on n. The upper bound
on (M f)* was proved by F. Riesz ([54], n = 1) and N. Wiener ([61], n € N). The lower one was proved by C. Hertz ([38],
n = 1)and by C. Bennett and R. Sharpley ([4], n € N). There are other important operators of harmonic analysis that sharp
inequalities for their nonincreasing rearrangements are known for. For example, the Hilbert transform ([3, Theorem 16.12],
[57, Lemma 2.1]), or, more generally, certain singular integral operators with odd kernels [16, p. 55]. It is easy to show that
the boundedness of these operators on rearrangement-invariant function spaces is equivalent to the boundedness of a
sum of two Hardy-type operators—namely, R, , + H,,,, . Here u, v, v are the same as those for the Hardy-Littlewood
maximal function. Other classical operators whose nonincreasing rearrangements are controlled by R, ,, , and/or H,, ,, ,,

0 pUe UL L 341 395 *[£202/80/TT] U0 ARIqIT3UIUO /B1IM AISIBAIIN EOIIY L 40920 AQ STO00ZZ02 BUEW/Z00T OT/I0P/W00 A3 I A RIGIBUIIUO//'SUIY WO14 papeojumoq ‘8 ‘€202 ‘9T9ZZ2ST

a1

-pUe LB

25001 SUOWLOD SATERID 3[ceol[dce L) Aq PoUIBAOB 912 SOILE VO 98N J0'SaNI 0} ARIGITBUIUO ABJIM UO



| MATHEMATISCHE]

for suitable choices of u,v, and v are certain convolution operators [32, 49] or the fractional maximal operator and its
variants [24, 29]. The number of operators that sharp inequalities for their nonincreasing rearrangements are known for
is limited. Nevertheless, what is often at our disposal is at least an upper bound on the nonincreasing rearrangement of a
given operator. Obviously, the better we control the upper bound, the better we control the given operator. It is also worth
noting that inequalities for rearrangements of various maximal operators may actually involve a Hardy-type operator
inside a supremum (see [42] and references therein). However, the supremum usually does not cause any trouble (see [30,
Lemma 4.10]). For example, consider the fractional maximal operator M, of order y € (0, n). It is bounded from X(R") to
Y(R") if and only if the supremum operator mapping a measurable function f on (0, o) to the function

(0,00) 3t = sup Ryp,(f*)(s)

S€[t,00)

is bounded from X(0, 00) to Y(0, c0). Here, u = 1, v(t) = £/"~1, and »(¢) = ¢. This equivalence follows from the sharp
inequality for the nonincreasing rearrangement of M, (see [24, Theorem 1.1] and [42, Example 1]). Importantly, it turns
out that the supremum operator is bounded from X (0, o) to Y(0, o) if and only if the Hardy-type operator R,, , ,, itself
is. This follows from [30, Lemma 4.10] combined with the Hardy-Littlewood inequality (see (2.5)). The interested reader
can find more information on boundedness of some classical operators of harmonic analysis on rearrangement-invariant
function spaces in [30].

Pointwise inequalities for rearrangements are not the only way to reduce complicated questions to simpler ones involv-
ing Hardy-type operators. Reductions are also sometimes achieved with the right use of interpolation or by making use
of some intrinsic properties of the problem in question. Such approaches have been notably successful in connection
with various embeddings of Sobolev-type spaces built upon rearrangement-invariant function spaces into rearrangement-
invariant function spaces. There, interpolation techniques, symmetrization principles, and isoperimetric inequalities have
been of great use. For a wide variety of such embeddings, either complete characterizations or at least sufficient and/or
necessary conditions have been obtained. See [2, 7, 17, 20-23, 39, 46] for complete characterizations and [18, 19, 23, 47] for
sufficient and/or necessary conditions. These so-called reduction principles effectively transform the question of whether
a certain Sobolev-type embedding is valid to that of whether a Hardy-type operator is bounded. For example, consider the
Sobolev-type embedding

WnX(Q) < Y(Q, p), (1.3)

which was thoroughly studied in [23]. Here, WX (Q) is the m-th order Sobolev space built upon a rearrangement-
invariant function space X over a bounded Lipschitz domain Q in R"”, m < n,m € N, and Y is a rearrangement-invariant
function space over Q endowed with a positive d-upper Ahlfors measure u. A d-upper Ahlfors measure u is a finite Borel
measure y on Q satisfying

sup HEDND

L (1.4)
xXERM,r>0 r

withd € (0, n]. Here, B,(x) is the open ball centered at x with radius r. It turns out that, when d € [n — m, n], the question

of whether (1.3) is valid leads us to the Hardy-type operator H,,, ,, , withu; = 1,v,(¢) = 7% w(t) = td,and L = 1. When
d € (0,n — m), the question is more complicated and leads us not only to the same Hardy-type operator H,, ,, , but also

m m
t0 Ry, With up(t) = ¢ n-d and v,(£) = £ 7.

We conclude this introductory section by briefly mentioning some new applications that general results obtained in
this paper could be useful for. For example, we get under control the optimal behavior of upper bounds for nonincreasing
rearrangements of various less standard (nonfractional and fractional) maximal operators (see [29, 42]). Furthermore, we
get under control the optimal behavior of upper bounds for some operators that play a role in the a.e. convergence of the
partial spherical Fourier integrals or in the solvability of the Dirichlet problem for the Laplacian on planar domains. See
[12-14] and references therein for more information on such operators. Another possible application is related to traces of
Sobolev functions. There are d-dimensional sets Q; C R", d € (0, n], that are “unrecognizable” by d-upper Ahlfors mea-
sures y, that is, it may happen that u(Q,;) = 0 for every d-upper Ahlfors measure u. For instance, this is, with probability 1,
the case when Qg is a Brownian path in R", n > 2. With probability 1, its Hausdorff dimension is 2 but it is unrecognizable
by 2-upper Ahlfors measures. To rectify the situation, more general functions than power functions have to be considered

0 pUe UL L 341 395 *[£202/80/TT] U0 ARIqIT3UIUO /B1IM AISIBAIIN EOIIY L 40920 AQ STO00ZZ02 BUEW/Z00T OT/I0P/W00 A3 I A RIGIBUIIUO//'SUIY WO14 papeojumoq ‘8 ‘€202 ‘9T9ZZ2ST

a1

-pUe LB

25001 SUOWLOD SATERID 3[ceol[dce L) Aq PoUIBAOB 912 SOILE VO 98N J0'SaNI 0} ARIGITBUIUO ABJIM UO



| MATHEMATISCHE]

in (1.4). For more information, see [10, 25, 31]. Inevitably, if one is to generalize the results of [23] to cover such exceptional
sets, one will need to deal with general enough Hardy-type operators. In particular, one would need to allow v to have
nonpower growth, as is the case with the Hardy-type operators studied in this paper.

2 | PRELIMINARIES
Conventions and notation

(1) Throughout the paper, L € (0, «].
(2) We adhere to the convention that L-0.w0=0.
(o]

(3) Wewrite P < Q,where P, Q are nonnegative quantities, when there is a positive constant c independent of all appropri-
ate quantities appearing in the expressions P and Q such that P < ¢ - Q. If not stated explicitly, what “the appropriate
quantities appearing in the expressions P and Q” are should be obvious from the context. At the few places where it
is not obvious, we will explicitly specify what the appropriate quantities are. We also write P > Q with the obvious
meaning, and P ~% Q when P < Q and P > Q simultaneously.

(4) When A C (0,L) is a (Lebesgue) measurable set, |A| stands for its Lebesgue measure.

(5) When u is a nonnegative measurable function defined on (0, L), we denote by U the function defined as U(t) =
/0: u(s)ds, t € (0, L]. We say that u is nondegenerate if there is ¢, € (0, L) such that 0 < U(t;) < oo.

We set
M(,L) ={f : f isameasurable function on (0, L) with values in [—o0, 0]},
M (0,L) ={f € M(O,L) : f is finite a.e. on (0, L)},

and
IMT(0,L) ={f € M(O,L) : f>0ae.on(0,L)}
The nonincreasing rearrangement f* : (0, 00) — [0, co] of a function f € (0, L) is defined as
() =inf{d € (0,0) : [{s € (0O,L) : |f(s)| > A}| < t}, t € (0, 0).
Note that f*(t) = 0 for every t € [L, o0). We say that functions f,g € I(0, L) are equimeasurable, and we write f ~ g,
if |{s € (0,L) : |f(s)| > A} = |{s € (0,L) : |g(s)| > A}| for every A € (0, c0). We always have that f ~ f*. The relation ~

is transitive.
The maximal nonincreasing rearrangement f** : (0, 00) — [0, co] of a function f € M(0, L) is defined as

t
@) = %/ f(s)ds, t € (0, ).
0

The mapping f — f* is monotone in the sense that, for every f, g € (0, L),
If1<lgl aeon(0,L) = [f*<g* on(0,).
The same implication remains true if * is replaced by **. We have that
f*<f™ forevery f € M(,L). 2.1

The operation f +— f* is neither subadditive nor multiplicative. Although f — f* is not subadditive, the following
pointwise inequality is valid for every f, g € 9i,(0, L) [5, Chapter 2, Proposition 1.7, (1.16)]:

F+r @< (5)+g(5) foreveryte o). 22)
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Furthermore, the lack of subadditivity of the operation of taking the nonincreasing rearrangement is, up to some extent,
compensated by the following fact [5, Chapter 2, (3.10)]. For every t € (0, ) and f, g € 9My(0, L), we have that

t t t
+g)*(s)ds < *(s)ds + *(s)ds. 23
/O(f g)*(s)ds /Of(s)s /Og(s>s 2.3)

In other words, the operation f — f** is subadditive.

There are a large number of inequalities concerning rearrangements (e.g., [36, 41, Chapter II, Section 2]). We state two
of them, which shall prove particularly useful for us. The Hardy-Littlewood inequality [5, Chapter 2, Theorem 2.2] tells us
that, for every f, g € (0, L),

L L
/ [fOllg®ldt < / fr0gr@)dt. 29
0 0
In particular, by taking g = yr in (2.4), one obtains that
|E|
[uwias [ rwa 23
E 0

for every measurable E C (0, L). The Hardy lemma [5, Chapter 2, Proposition 3.6] states that

¢ t
if f,g € M*(0, o) are such that / f(s)ds < / g(s)ds forallt € (0, ),
0 0

then / f®h()dt < / g(®h(t)dt for every nonincreasing h € IMM*(0, o). (2.6)
0 0

A functional || - ||xo,ry : MM*(0,L) — [0, o] is called a rearrangement-invariant function norm (on (0, L)) if, for all f, g
and {f}p2 | in M*(0, L), and every A € [0, o0),

(PD 1fllxq,.y = 0ifand only if f = 0 a.e. on (0, L); |11 1Ix(0,) = S lxco,0)> If + &llxo,ry < I1f llxco.r) + 8llxc0,0)5

(P2) Iflxco.r) < 118llxo,r) if f < gae on(0,L);

®3) N fellxory 7 Wfllxo.r if fi /* fae on(0,L);

(P4) llxellxco,) < oo for every measurable E C (0, L) of finite measure;

(P5) for every measurable E C (0, L) of finite measure, there is a positive, finite constant C, x, possibly depending on E
and || - ||x(o,.) but not on f, such that /. f(t)dt < Cpx|Ifllx(o.L);

(P6) I llx0.) = llgllx(o.) Whenever f ~g.

The Hardy-Littlewood-Pélya principle [5, Chapter 2, Theorem 4.6] asserts that, for every f,g € 9(0,L) and every
rearrangement-invariant function norm || - {|x,z)»

t t
if/ fr(®)ds < / g*(s)dsforall t € (0,L), then || flixo,r) < 18llxc0.1)- 27
0 0

With every rearrangement-invariant function norm || - ||x(,1), we associate another functional || - || x+(o,r) defined as

L
IWhon=_sw [ g, f e w0, 28)
gem*o,L)Jo
llglxco,L)<1

The functional || - ||x/(o,r) is also a rearrangement-invariant function norm [5, Chapter 2, Proposition 4.2], and it is called
the associate function norm of || - ||x(o,r)- Furthermore, we always have that [5, Chapter 1, Theorem 2.7]

L
Ifllxon = sup / fOg()dt for everyf € M*(0, L), 29)
gem+o,0) Jo
llgllxro.)<1
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that is,
Il llxryon) = I - xo.r)- (2.10)

Consequently, statements like “Let || - [|x(o,z) be the rearrangement-invariant function norm whose associate function
norm is ...” are well justified. The supremum in (2.9) does not change when the functions involved are replaced with their
nonincreasing rearrangements [5, Chapter 2, Proposition 4.2], that is,

L
Iflon=_ sup [ OO foreverys e ML @
gemro,.L) Jo
llglxro,ry<t
Given a rearrangement-invariant function norm || - ||x( ), We extend it from 9*(0,L) to 9M(0,L) by || fllxo.r) =

111 lxco,0)- The extended functional || - || x(o ) restricted to the linear set X(0, L) defined as
X(0,L) ={f € MO,L) : Iflix.) < oo}

is a norm, provided that we identify any two functions from 9t(0, L) coinciding a.e. on (0, L), as usual. In fact, X(0,L)
endowed with the norm || - [|x(,r) is a Banach space [5, Chapter 1, Theorem 1.6]. We say that X(0, L) is a rearrangement-
invariant function space. Note that f € (0, L) belongs to X (0, L) if and only if || f || x(o,1) < co. We always have that

S(0,L) € X(0,L) C M,(0, L), 2.12)

where S(0, L) denotes the set of all simple functions on (0, L). By a simple function, we mean a (finite) linear combination
of characteristic functions of measurable sets having finite measure. Moreover, the second inclusion is continuous if the
linear set M,(0,L) is endowed with the (metrizable) topology of convergence in measure on sets of finite measure [5,
Chapter 1, Theorem 1.4].

The class of rearrangement-invariant function spaces contains a large number of customary function spaces, such as
Lebesgue spaces LP (p € [1, o0]), Lorentz spaces L4 (e.g., [5, pp. 216-220]), Orlicz spaces (e.g., [53]), or Lorentz-Zygmund
spaces (e.g., [3, 50]), to name a few. Here, we provide definitions of only those rearrangement-invariant function norms
that we shall explicitly need. For p € [1, o], we define the Lebesgue function norm || - ||1p(o,r) as

[ r@par if p € [1, ),
Iflleory = .
esssup, ) f@) ifp=oo,

f € M*(0,L). Given a measurable function v : (0,L) — (0, c0) such that V(¢) < oo for every ¢ € (0,L), we define the
functional || - || Ao 38

L
Wz = / FHS0s)ds, | € MHO,L).
0
Here, V(t) = fot v(s)ds, t € (0,L). The functional is equivalent to a rearrangement-invariant function norm if and only if

@ < @ forevery0 <s <t < L. 213)

This follows from [11, Theorem 2.3] (see also [59, Proposition 1] with regard to local embedding of All, (0,L) in L'(0, L)). By
the fact that it is equivalent to a rearrangement-invariant function norm, we mean that there is a rearrangement-invariant
function norm || - |[x(o,z) on (0, L) such that ”f”A})(O,L) ~ || fllxco,r) for every f € M*(0,L). Hence, we can treat AL(0,L) as

a rearrangement-invariant function space whenever (2.13) is satisfied. Let ¢ : (0,L) — (0, o) be a quasiconcave function,
()

that is, a nondecreasing function such that the function (0,L) > ¢t — p

is nonincreasing. The functional || - ||, 4O.L)

0 pUe UL L 341 395 *[£202/80/TT] U0 ARIqIT3UIUO /B1IM AISIBAIIN EOIIY L 40920 AQ STO00ZZ02 BUEW/Z00T OT/I0P/W00 A3 I A RIGIBUIIUO//'SUIY WO14 papeojumoq ‘8 ‘€202 ‘9T9ZZ2ST

a1

-pUe LB

25001 SUOWLOD SATERID 3[ceol[dce L) Aq PoUIBAOB 912 SOILE VO 98N J0'SaNI 0} ARIGITBUIUO ABJIM UO



| MATHEMATISCHE]

defined as

I f g0,y = sup HOf(), t € (0,L),
te(0,L)

is a rearrangement-invariant function norm [52, Proposition 7.10.2]. We shall also meet Lorentz-Zygmund spaces. They
are defined in Section 6, where they are used.

The rearrangement-invariant function space X’(0,L) built upon the associate function norm || - || x'(o,) Of a
rearrangement-invariant function norm || - ||,z is called the associate function space of X(0, L). Thanks to (2.10), we
have that (X’)'(0, L) = X(0, L). Furthermore, one has that

L
/ LFOlg®Idt < fllxor)lIgllx o) foreveryf,g e IM(O,L). (2.14)
0

Inequality (2.14) is a Holder-type inequality, and we shall refer to it as the Holder inequality.

Let X(0,L) and Y(0, L) be rearrangement-invariant function spaces. We say that X(0, L) is embedded in Y(0,L), and
we write X(0,L) < Y(0, L), if there is a positive constant C such that || flly(r) < Cllfllx,r) for every f € 3MM(0,L). If
X(0,L) & Y(0,L) and Y(0,L) = X(0,L) simultaneously, we write that X(0,L) = Y(0,L). We have that [5, Chapter 1,
Theorem 1.8]

X(0,L) - Y(0,L) ifandonlyif X(0,L)C Y(0,L). (2.15)
Furthermore,

X(0,L) = Y(0,L) ifandonlyif Y’(0,L) < X'(0,L) (2.16)

with the same embedding constants.
If || - llxco,y and || - lly(o,r) are rearrangement-invariant function norms, then so are || - ||xco,)ny(o,r) and Il - llx+vyo.0)
defined as

I1f lxco.)nv(o.) = max{ll fllxco.r)s 1f Iy} f € M*H0,L),

and

1f lx+v)o.0) = fizfgh(”g”x(o,m + llhllyor), f€MHO,L).

Here, the infimum extends over all possible decompositions f = g + h, g, h € IM*(0, L). Furthermore, we have that ([43,
Theorem 3.1], also [27, Lemma 1.12])

(X(0,L)nY(,L)) =X"+Y')0,L) and (X+Y)(0,L)=X'(0,L)NnY’(0,L) (2.17)

with equality of norms. The K-functional between X(0,L) and Y(0,L) is, for every f € (X +Y)(0,L) and ¢ € (0, ),
defined as

K(f,t;X,Y) = inf +t||h .
f ) fig+h(|lg||X(o,L) IRllyo,ry)

Here, the infimum extends over all possible decompositions f = g + h with g € X(0,L) and h € Y(0, L). For every f €
(X +Y)(0,L) \ {0}, K(f,; X,Y) is a positive increasing concave function on (0, c0) [5, Chapter 5, Proposition 1.2].

Let X (0, L) and X (0, L) be rearrangement-invariant function spaces. We say that a rearrangement-invariant function
space X (0, L) is an intermediate space between X(0, L) and X;(0, L) if X,(0,L) N X;(0,L) & X(0,L) < (X, + X;)(0,L).
A linear operator T defined on (X, + X;)(0,L) having values in (X, + X;)(0,L) is said to be admissible for the cou-
ple (Xy(0,L),X,(0,L)) if T is bounded on both X,(0,L) and X;(0,L). An intermediate space X(0, L) between X(0, L)
and X;(0, L) is an interpolation space with respect to the couple (X,(0, L), X;(0, L)) if every admissible operator for the
couple is bounded on X(0,L). By [9, Theorem 3], X(0,L) is always an interpolation space with respect to the couple
(LY(0,L),L>(0,L)).
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We always have that [5, Chapter 2, Theorem 6.6]

L'(0,L)NnL*®(0,L) < X(0,L) < L'(0,L) 4+ L*®(0,L).
In particular,

L*®(0,L) < X(0,L) < L'(0,L) (2.18)

provided that L < co.
Let a > 0. The dilation operator D, maps a function f € (0, L) to the function

F&, IfL = oo,
D,f(t) = a
1o {f(é)x(O,aL)([), if L < oo.

Importantly, D, is bounded on every rearrangement-invariant function space X(0, L) (see [5, Chapter 3, Proposition 5.11]).
More precisely, we have that

IDafllx(o.L) < max{l,a}l| flixo,z) forevery f & IN(0,L). (219)

3 | OPTIMAL REARRANGEMENT-INVARIANT FUNCTION SPACES

In this section, we shall investigate optimal mapping properties of the operators H,,, and R, ,,. Let T be either of
them. We say that a rearrangement-invariant function space Y (0, L) is the optimal domain space for the operator T and
a rearrangement-invariant function space X(0, L) if the following two facts are true. T : Y(0,L) — X (0, L) is bounded
and Z(0,L) < Y(0,L) whenever Z(0, L) is a rearrangement-invariant function space such that T : Z(0,L) — X(0,L) is
bounded. In other words, | - [ly(o,r) is the weakest domain rearrangement-invariant function norm for T and || - [|x(o,r)-
We say that a rearrangement-invariant function space Y(0,L) is the optimal target space for the operator T and a
rearrangement-invariant function space X(0, L) if the following two facts are true. T : X(0,L) — Y(0,L) is bounded
and Y(0,L) & Z(0,L) whenever Z(0, L) is a rearrangement-invariant function space such that T : X(0,L) — Z(0,L) is
bounded. In other words, || - [ly(o ) is the strongest target rearrangement-invariant function norm for T and || - || x(o.z)-

3.1 | Optimal domain spaces

We start by characterizing when the functional M*(0,L) 3 f ~ IR, (f*)llx(0,r) is a rearrangement-invariant function
norm. It turns out that it also enables us to characterize optimal domain spaces for R, ;, ,,. In the following subsection, we
will also use it to characterize optimal target spaces for H,, ;, ,..

Proposition 3.1. Let || - [ x(,r) be a rearrangement-invariant function norm.

(1) Letv : (0,L) — (0,L) be an increasing bijection.

(2) Letu : (0,L) — (0, ) be a nondegenerate nonincreasing function. If L < oo, assume that u(L~) > 0.
(3) Letv : (0,L) — (0, ) be measurable.

Set
I llvco,r) = IRuwr(fixco,) f € MH(O,L),
and
£ = {v(t)U(v(t)), te(0,L), ifL < o, 65
vOU@O)x0,1)(1) + V(DX (1,00)(0); £ € (0,00), ifL = c0.
The functional || - |ly(o,r) is a rearrangement-invariant function norm if and only if § € X(0,L).
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If¢€ € X(0, L), then the rearrangement-invariant function space Y (0, L) is the optimal domain space for the operator R, , ,,
and X(0,L). If £ & X(0,L), then there is no rearrangement-invariant function space Z(0,L) such that Ry, ,, : Z(0,L) —
X(0,L) is bounded.

Proof. We shall show that || - ||y(,r) is a rearrangement-invariant function norm provided that § € X(0, L). Before we do
that, note that, since u is positive and nonincreasing, its nondegeneracy implies that 0 < U(t) < oo foreveryt € (0,L] N R.

Property (P1). The positive homogeneity and positive definiteness of || - ||y() can be readily verified. As for the
subadditivity of || - |ly(o,r)» it follows from (2.3) combined with Hardy’s lemma (2.6) that

L L L
/ (f + &) U)X 0e($)ds < / FAOUS K05 ds + / & (MU()(00(5) d
0 0 0

forevery f,g € M*(0,L) and t € (0, L) thanks to the fact that u is nonincreasing. Since || - || X(o,) is subadditive, it follows
that

If +gllyor) < Wfllyor + lIgllyor) forevery f,g € M*(0,L).

Properties (P2) and (P3). Since || - [|x(o,r) has these properties, it can be readily verified that || - ||y(o 1), too, has them.
Property (P4). First, assume that L < co. Clearly, || x(o.1)lly(o,r) < o0 if and only if v(t)U(v(¢)) € X(0, L). Since || - |ly(o,r)
has property (P2), || - lly(o,r) has property (P4) if and only if v(t)U(v(t)) € X(0,L). Second, assume that L = co. Let E C
(0, 0) be a set of finite positive measure. Clearly, || xglly(o,c) < oo if and only if v(O)U®())x(0,12))(&) + V(O x(E],00) () €
X(0,0).If |[E| <1, then
(oOU @) x (0,1 ) + VO X(1E1,00) ) x0,00)

< NoOUE@O) x0,)Ollx0,00) + 10O X(1E,1) O x(0,00) + N0 X (1,000 x(0,00)

< NOUEE) x0,1)Ollx0,00) + T )@ x 21,1l x(0,00)

L
U (IED)

+ [ X(1,00) (Dl x(0,00)

< (1 + m> IOUEE) 105 Ollx0.00) + 1001000 lx0.00)-

If E > 1, we can obtain, in a similar way, that
loOU @) x(0,1E)(E) + V(O X(1E1,00) X (0,00)
< Mv@OUEME) X 0,1l x0,00) + @ + U@UEDNNV@O) X(1,00) O x(0,00)-
Either way, we have that || g|ly(,) < oo if and only if
vOU@()x0,1)(®) + V(D)X (1,00)(1) € X(0, 00).

Property (P5). Let E C (0, L) be a set of finite positive measure. Let f € I *(0, L). Note that the function (0,L) 3 t —

u( 1(t)) fov( ) f*(s)u(s) ds is nonincreasing because it is the integral mean of a nonnegative nonincreasing function over the
W

interval (0, v(¢)) with respect to the measure u(s) ds. Thanks to that and the monotonicity of u, we obtain that

v(t)
u(t) fE(s)u(s)ds
0

v(t)
2 [[v(Oxop-10EN®) fr(S)uls)ds
0

X(0,L)

X(0,L)

1 |E|
> [oUGO 0,05 Ol 17T /0 F©u(s)ds
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u(lgl) "

> ||U([)U(V([))X(O,v—l(|E\))(t)|| f*(s)ds

XOn T(ED J,

u(|E|~
> ||v(t)U(V(t))X(OvV_l(|E‘))(t)||X(O,L)% /Ef(s) ds.

Here, we used (2.5) in the last inequality.

Property (P6). Since f* = g* when f,g € IM*(0, L) are equimeasurable, this is obvious.

Note that the necessity of £ € X(0,L) for || - ||y(o.) to be a rearrangement-invariant function norm was already proved
in the paragraph devoted to property (P4).

Assume now that & € X(0,L). Thanks to the Hardy-Littlewood inequality (2.4) and the monotonicity of u, we have
that

||Ru,u,1/f||X(0,L) < ”Ru,u,v(f*)”X(O,L) = ”f“Y(O,L) for everyf € W+(0’L)'

Hence,R,,,,, : Y(0,L) = X(0,L)isbounded. Next, if Z(0, L) is a rearrangement-invariant function space such that R, ,, ,, :
Z(0,L) — X(0,L) is bounded, then we have that

1f v,y = NRuwr(F)xor) S W Nzory = Ifllzory forevery f € M*(0,L),

and so Z(0,L) < Y(0, L). Finally, note that, if R, ,,,, : Z(0,L) — X(0, L) is bounded, then

1§11xc0,L) = IRuvv0,a)lx0,L) S NX 0.0l z0,1) < ©0.

Here,

L ifL < oo,
a= (3.2)
1 ifL = co.

Hence, ¢ € X(0, L). O

Remark 3.2. Since v : (0,L) — (0, L) will always be an increasing bijection, let us briefly comment on this assumption.
It may seem that the assumption is quite restrictive. However, from the point of view of applications that this paper
is motivated by, the assumption is quite natural and not overly restrictive. They tell us that it is reasonable to assume
that v is an increasing bijection mapping the interval (0, L) onto an interval (0, L), and that L is finite if and only if L
is. Furthermore, when L < oo, our assumption that L = L only makes some computations easier and is not restrictive.
The reason is that, if v : (0,L) — (0, L) is an increasing bijection, then #(¢) = Lv(t)/L is an increasing bijection of the
interval (0, L) onto itself. Although it might be of interest to allow v to map an unbounded interval onto a bounded one or
vice versa, that would make this paper considerably more technical. Nevertheless, the interested reader should be able to
follow proofs presented in this paper and modify them if needed.

We now turn our attention to H, ,,,. It turns out that the situation becomes significantly more complicated. Notably
the fact that, unlike with R, , ,,, the integration is carried out over intervals away from 0 often causes great difficulties.
In particular, the functional MM*(0,L) 3 f = ||H,,»»(f*)llx(o.r) is hardly ever subadditive. Instead, in general, we need
to consider a more complicated functional (see Proposition 4.1, however). Here and in subsequent sections, we will often
need to impose certain mild conditions on v.

v(6t)

v(t)
v(61)

v(t)
e

(1)
v(6t)

Eo)

(1) We write v € D if there is © > 1 such that lim inf,_, o+

(2) We write v € D* if there is © > 1 such that liminf,_, > 1.

(3) We write v € D if there is 8 > 1 such that lim SUp;_ g+

(4) We write v € D if there is @ > 1 such that lim sup,_, o,

When we need to emphasize the exact value of 8, we will write v € Qg and so forth.
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Proposition 3.3. Let || - |[x(,.) be a rearrangement-invariant function norm.

(1) Letv : (0,L) — (0,L) be an increasing bijection. If L = oo, assume thatv € D*.
(2) Letu : (0,L) — (0, o) be nonincreasing.
(3) Letv : (0,L) — (0, 00) be nonincreasing. If L < oo, assume that v(L™) > 0.

Set
I Iy = iu? 1Hypvhllxor), f € MTO,L), (33)
where the supremum extends over all h € I*(0, L) equimeasurable with f. The functional || - ||y (o) is a rearrangement-
invariant function norm if and only if
u(t) /., v(s)ds € X(0,L) ifL < oo,
1
u(t) x0,-101))(®) /V(t) v(s)ds € X(0, ) and L = co. (3.4)

limsup,_,  v(@luxo-10)llx0,00) < 0

If (3.4) is satisfied, then the rearrangement-invariant function space Y (0, L) is the optimal domain space for the operator
H,, ., and X(0,L). If (3.4) is not satisfied, then there is no rearrangement-invariant function space Z(0, L) such thatH,, ,, ,,
Z(0,L) — X(0, L) is bounded.

Proof. We shall show that || - ||y(,r) is a rearrangement-invariant function norm provided that (3.4) is satisfied.
Property (P2). Let f,g € M*(0,L) be such that f < g a.e. Consequently, f* < g*. Suppose that || fly(o.r) > lgllv,r). It
implies that there is f € IM*(0,L), f ~ f, such that

sup [|Hhllxo.) < 1 Hyon Fllxcor)- (3.5)
~8

When L = co, we may assume that lim,_, . (f)*(t) = lim,_,,, f*(¢) = 0, for we would otherwise approximate f by func-
tions f, = fX(O,n)s n € N. The monotone convergence theorem and property (P3) of || - [[x(,) would guarantee that
the inequality above holds with f replaced by f,, for n large enough. Thanks to [5, Chapter 2, Corollary 7.6] (also [55,
Proposition 3]), there is a measure-preserving transformation o : (0,L) — (0,L) such that f: f*oo. For the definition
of measure-preserving transformations, see [5, Chapter 2, Definition 7.1]. Since ¢ is measure preserving, we have that
(g*o0) ~ g* ~ g [5, Chapter 2, Proposition 7.2]. Consequently,

L L
sup |[u(t) h(s)v(s)ds > u(t)/ g*(a(s))v(s)ds
h~g () X(0,L) (1) X(0,L)
L
> |lu(t) fr(e()u(s)ds
(1) X(0,L)
L
=llu@®) [ fls)v(s)ds (3.6)
() X(0,L)

By combining (3.5) and (3.6), we reach a contradiction. Hence, || fly(o,) < llglly(o,z)-

Property (P3). Let f, fi € M*(0,L), k € N, be such that f; / f a.e. Thanks to property (P2) of || - [ly(o), the limit
limy_ o I fillyo,r) exists and we clearly have that limy_,q || fillyo.r) < Ifllyo,r)- The fact that limy_ o | fkllyo,.r) =
[l f ly(o,) can be proved by contradiction in a similar way to the proof of (P2).

Property (P1). The positive homogeneity and positive definiteness of || - [ly() can be readily verified. As for the
subadditivity of || - [y, let f,g € MM*(0,L) be simple functions. Let h € IM*(0,L) be such that h ~ f + g. Being
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equimeasurable with f + g, h is a simple function having the same range as f + g. Furthermore, it is easy to see that
h can be decomposed as h = h; + h,, where hy, h, € 9™ (0, L) are simple functions such that h; ~ f and h, ~ g. Using
the subadditivity of || - [|x(o,r), We obtain that

L
u(t) h(s)v(s)ds
v(t)

L
u(t) hy(s)v(s)ds
(t)

L
u(t) hy(s)v(s)ds
v(t)

<
X(0,L)

+
X(0,L)

X(0,L)
<N fllyory + llglyo,.r)-

Hence, ||f + gllvo.r) < IIfllvo.r) + lIgllv,r)- When f,g € MM*(0, L) are general functions, we approximate each of them
by a nondecreasing sequence of nonnegative, simple functions and use property (P3) of || - [ly,r) to get |If + glly(o,) <
I/ lyco.ry + gllyo.r)-

Property (P4). Assume that L < oo. Since || - [ly(or) has property (P2), || - [ly(r) has property (P4) if and only if
o llyo.r) < o.If h € M*(0, L) is equimeasurable with y(q 1), then & = 1 a.e. on (0, L); therefore,

lxo.nllvor = HuovXo.nx0.L)-

Hence, || - |ly(o,.) has property (P4) if and only if u(t) fVL([) v(s)ds € X(0,L). Assume now that L = oo. Fix 6 > 1 such that

o|E| . »(61)
fvant }, where M = inf ¢y o) el Note that M > 1.

Let h € M(0, o) be equimeasurable with yj. It is easy to see that h = yp for some measurable F C (0, o0) such that
|F| = |E|. Thanks to the (outer) regularity of the Lebesgue measure, there is an open set G 2 F such that |G| < 8|F]|.
Since G is an open set on the real line, there is a countable system of mutually disjoint open intervals {(ay, by )}, such that
G n (b, ) = U, (ar, by). We plainly have that F C (0,b] U (G n (b, o)) and a;, > b. Furthermore, we have that by, — a; <
B|F| < (M —1)b < (M — 1)a;, whence

RS Qg". Let E C (0, 00) be of finite measure. Set b = max {1, (1),

v (b)) = v ag) < (6 = v (ay). (€)
We have that
o (oo
u®) [ xe(s)o(s)ds < [l / <;(<o,b](s) +y x(ak,bk><s)>v(s) ds
v(t) X(0,00) () k X(0,00)
b
< u(f))((o,rl(b))(f)/ v(s)ds
() X(0,00)
bk
+ 2 10001 [ o ds
k R X(0,00)
by
+ Z U)X 1(a) 01 (b)) () v(s)ds (3.8)
k »(t) X(0,00)
Note that the assumption
1
u(t))((oﬂ,_l(l))(t)/ u(s)ds < o0 (3.9)
() X(0,00)
together with the monotonicity of u and v implies that
llex(0,0)llx0,00) < 0 forevery a € (0, ). (3.10)
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Indeed, since u is nonincreasing, it is sufficient to show that ||u Xor1(ly) lx(0,00) < 00, Which follows from
’ 2

1 1
o> [uO0r10y® [ 0@ds] > 00, ® [ vsrds
0] X(0,00) o2 () X(0,00)
v(1)
> —|ux,, 1 .
2 [ O]l
Furthermore, note that (3.10) guarantees that
lim sup v(D)[Ux 0,12 lx0,00) < (3.11)
T—00
if and only if
sup  v(D)l[ux o1y llx,00) < ©0- (3.12)
T€[1,00)
Now, as for the first term on the right-hand side of (3.8), we have that
b 1
u(f)}((o,rl(b))(f)/ u(s)ds < u(f))((o,rl(l))(f)/ v(s)ds
() X (0,00) () X(0,00)
b
+ a0, 1)) [ ods
1 X(0,00)
b
#0000 ® | vis)ds
(1) X(0,00)
<A< 0. (3.13)

Here,

1
P / v ds|  + 0B~ Dlluxom-10)lxo)
v(t)

X(0,00)

+ v(1)(b = DIy o-1(b)—v-1 (1)) l1x(0,00)-

As for the second term on the right-hand side of (3.8), we have that

< v(a)(br — allux o1 llx 0,000
X(0,00)

by
u(t))((o,rl(ak))(f)/ v(s)ds
a

< B(bx — ay), (3.14)

where B is the supremum in (3.12), which is independent of k. Next,

by
S/ u(s) dsllux-1(a),v-1 b)) 1x0,00)

by
UKy (5 (D) / v(s)ds
(1) X(0,00) ay

< (@ )b — allux -1 o100 1x 0,000

< v(a)(br — a)lluxo,e-1)v-1@@) 1x0,00)

< [6 = 1u(a)(br — allux 1) lx©.00)

< [6 —11B(by — ay). (3.15)
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Here, we used the monotonicity of  and v in the second inequality, (3.7) in the third one, and the monotonicity of u in
the fourth one. By combining (3.8) with (3.13), (3.14), and (3.15), we obtain that

u(t) h(s)v(s)ds
v(t)

<A+ [6]1B Y (b — ap) < A+ [0]6B|E| < oo.
X(0,00) k

Hence, || xglly(o,) < co provided that (3.9) and (3.11) are satisfied. The necessity of (3.9) is obvious because we have that

< xo,nlly,00)-
X(0,00)

1
UK 01 1y(0) / v(s) ds
v(t)

As for the necessity of (3.11), suppose that limsup,__ _ v(7) ||ux(
Ty / 00,k — o0, such that

1oyl X(0.00) = O It follows that there is a sequence

klgglo V(TNUX 0,1 () 1 x(0,00) = 0-

v(61)

EEOES 1,wecanfindane > Osuch that ey > 1+ cforeveryt € [1, o). Moreover, we may clearly assume
4

v(t)
that 7, > v(1) + 1 and T—"l <1+ ¢. Hence,
Tk—

Since inf;¢[1 o)

v @) v m - <@ - 1v i - 1) (3.16)

»(Ov 1 (1—1)) >

T 1 + ¢. Using (3.16) and the fact that u is nonincreasing, we obtain that
vt —

inasmuch as

lx 0,1 lx 0,000 £ X091z, —1)) 1x(0,00) + 1UX -1 —1) 017 1x(0,00)
< Nux o1 -1 1x(0,000 + 14X (0,01 (x)—v1 (2= 1)) L x(0,00)
< uxop-1(e-1) llx0,00) + 18X (0,6-1)v-1(rp —1)) 1 X 0,00)
= [01llux0y1(cp—1)l1x(0,00)-

Therefore,

[Xonllyo,m) =

o0
U015 -1(0) / Aoty (SV(s) ds
v(t)

X(0,00)

1
2 v(T)llux (01, -1 1x(0,00) = mU(Tk)llu)((o,rl(rk))||X(0,oo),
which tends to co as k — co. Hence, || X(0,1)lly(0,00) = ©0, and s0 || - [ly(0,c0) dOes not have property (P4).
Property (P5). Assume that L < co. Note that (3.4) together with v(L™) > 0 implies that |[ullxe) < co. Let f €
L

IM(0,L). Since f* is nonincreasing, we have that /OL ff(s)ds<2 foE f*(s)ds. Since the function (0,L) 5 ¢t — f*(L —t)
is equimeasurable with f, we have that

L
1 s > |Jut) / FHL = $)u(s) ds
v(6) X(0,L)
L
> o) g 0 ® | F L=
2 () X(0,L)

L—v(t)

=gy ® [ £
2 0

X(0,L)
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L
2
2 oMz oy | @

L

u(L7)

T IluX(O’V—l(E))”X(O,L) / f*(S) ds
2 0

\%

L
o)
52k sty on | FOds.

\%

Here, we used (2.5) in the last inequality. Since @llu)((0 7,—1(5))||X(0,L) € (0, ) does not depend on f, property (P5)
’ 2

follows. Assume now that L = co. Recall that (3.10) is satisfied provided that (3.9) is satisfied. Let f € IM*(0, o) and

E C (0, o) be of finite measure. The function (0, 0) 3 t = f*(t — |E|)x(5|,c0)(t) is equimeasurable with f. By arguing

similarly to the case L < oo, we obtain that

1y 000y 2 PCIEDIZ 01121 (000 / F(s)ds,
E

whence property (P5) follows.

Property (P6). Since the relation ~ is transitive, it plainly follows that || - [|y(,r) has property (P6).

Note that the necessity of (3.4) for || - [ly(o,r) to be a rearrangement-invariant function norm was already proved in the
paragraph devoted to property (P4).

Assume now that (3.4) is satisfied. We plainly have that

”Hu,v,vf”X(O,L) < ”f”Y(O,L) for everyf € m+(0’L)’

and so H,,, : Y(0,L) — X(0,L) is bounded. Next, let Z(0,L) be a rearrangement-invariant function space such that
Hyuy : Z(0,L) - X(0,L) is bounded. For every f € 9*(0, o) and each h € M*(0, L) equimeasurable with f, we have
that

1Hyprhllxor) S IRllzory = 1 11zo.L)-

Therefore,

I fllyory S Wflizor) forevery f e MM*(0,L).

Hence, Z(0,L) < Y(0, L). Finally, we claim that (3.4) needs to be satisfied if there is any rearrangement-invariant function
space Z(0, L) such that H,, ,, ,, : Z(0,L) — X(0,L) is bounded. If L < oo, we plainly have that

L
u(t) v(s)ds
v(t)

= [[Hyop X0 llxo,.0) S 1X0,0lz0,0) < oo
X(0,L)

If L = oo, we can argue as in the paragraph devoted to property (P4) to show that, if (3.4) is not satisfied, then

sup ”Hu,v,vh”X(O,oo) = 0.
”lNX(o,l)

However, this implies, thanks to the boundedness of H,, ,,,, : Z(0, 0) = X(0, 00),

o0 = sup [[Hyyrhllxo,0) S 1X00Z0,00) < 00,
h~x0,1)

which would be a contradiction. O

0 pUe UL L 341 395 *[£202/80/TT] U0 ARIqIT3UIUO /B1IM AISIBAIIN EOIIY L 40920 AQ STO00ZZ02 BUEW/Z00T OT/I0P/W00 A3 I A RIGIBUIIUO//'SUIY WO14 papeojumoq ‘8 ‘€202 ‘9T9ZZ2ST

ol AriqipL

-pUe LB

25001 SUOWLOD SATERID 3[ceol[dce L) Aq PoUIBAOB 912 SOILE VO 98N J0'SaNI 0} ARIGITBUIUO ABJIM UO



MATHEMATISCHE
MIHULA NACHRICHTEN ﬂ
Remark 3.4.

(1) The assumption v € D* is not overly restrictive. For example, it is satisfied whenever v is equivalent to t — t*b(t)
near oo for some a > 0 and a slowly varying function b (cf. [35, Proposition 2.2]). On the other hand, »(t) = loga(t)
near oo, where a > 0, is a typical example of a function not satisfying the assumption. The same remark (with the
obvious modifications) is true for the assumption v € D°, which will appear in Proposition 5.4.

(2) When u = 1, (3.11) is equivalent to

1ilgigp vENIX 0,0 llx(0,00) < 00

(3) The functional (3.3) is quite complicated; however, we shall see in Section 4 that it can often be significantly simplified.

(4) Let Y,(0,L) and Y,(0, L) be the optimal domain spaces for R, ,, ,, and H,, ,, ,,,, respectively. Note that (Ry, v, », +
Hy, v,,) + Z(0,L) — X(0,L) is bounded if and only if both R, ,,, ,,, and H,,, ,, ,,, are bounded from Z(0, L) to X (0, L).
Consequently, Y,(0,L) N Y,(0, L) is the optimal domain space for Ry, ,, , + Hy, v, », and X(0,L).

3.2 | Optimal target spaces

We start with an easy but useful observation concerning the Hardy-type operators defined by (1.1) and (1.2). Let u,v :
(0,L) = (0, o) be measurable functions. Let v : (0,L) — (0, L) be an increasing bijection. The operatorsR,, ,, , and H,, ;, ,,-1
are in a sense dual to each other. More precisely, by using the Fubini theorem, one can easily verify that

L L
/ FORy,,g) dt = / gOH, -1 f(t)dt forevery f,g € MT(0,L). 3.17)
0 0

Here, v~! is the inverse function to v.
The validity of (3.17) has an unsurprising, well-known consequence, which we state here for future reference (see also
Corollary 4.9).

Proposition 3.5. Let || - [Ixo,r) Il - lly(o,r) be rearrangement-invariant function norms.

(1) Letv : (0,L) - (0,L) be an increasing bijection.
(2) Letu,v : (0,L) — (0, 0) be measurable.

We have that

) sup ”Ru,v,vf”Y(O,L) = sup ”Hu,v,‘rlg”X’(O,L)- (3-18)
I1f lx0.)<1 llglyo,)<1

In particular,
R,y 1 X(0,L) > Y(0,L) is bounded if and only if

Hypy-1 : Y'(0,L) > X'(0,L) is bounded. (3.19)

Proof. We have that

L
sup ”Ru,v,vf”Y(O,L) = X sup sup / Ru,v,vf([)lg(t)l dt
I1f lxco.)<1 1flx.)<1lIglly’0,y<1 /0

L
- sup  sup / O Hy 1 g(0) dt
0

1 Ixco.)<1 lIgllyro,)<1

= sup ”Hu,v,v*lg”X’(O,L)

ligllyro,0)<1

thanks to (2.9), (3.17), and (2.8). O
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Remark 3.6. Thanks to (3.19) and (2.10), Y(0, L) is the optimal target space for the operator H,, ,,, and X(0, L) if and only
if Y’(0, L) is the optimal domain space for the operator R, ,, ,-1 and X’(0,L). Similarly, Y (0, L) is the optimal target space
for the operator R, ,,, and X(0, L) if and only if Y’(0, L) is the optimal domain space for the operator H,, ,, ,—1 and X’(0, L).

As immediate corollaries of Remark 3.6 combined with Proposition 3.1 and Proposition 3.3, we obtain the following
descriptions of the optimal target spaces for the operators H,, ,, ,, and R,, , ,,, respectively.

Proposition 3.7. Let || - ||x(,1) be a rearrangement-invariant function norm.
* Letv,u,v be as in Proposition 3.1.

Assume that § € X'(0,L), where £ is defined by (3.1) with v replaced by v™1. Let || - |ly(o 1, be the rearrangement-invariant
Jfunction norm whose associate function norm || - ||y, 1 is defined as

1fllyro.r) = Ruo -1 (f xronys [ € MO, L).

The rearrangement-invariant function space Y (0, L) is the optimal target space for the operator H,, ,, ., and X (0, L). Moreover, if
& & X'(0,L), then there s no rearrangement-invariant function space Z(0, L) such thatH,, ,, , : X(0,L) — Z(0, L) is bounded.

Proposition 3.8. Let || - |Ix(o,r) be a rearrangement-invariant function norm.

 Letv : (0,L) — (0, L) be an increasing bijection. If L = oo, assume that v=! € D®.
Let u, v be as in Proposition 3.3.

Assume that

u(t) [, ,, v(s) ds € X'(0, L) ifL < o,
1
”([)X(O,v(l))([) -/1/—1(t) v(s)ds € X’(O, o0) and . (3.20)
if L = 0.

limsup,_,  v(@ux(0y)llx 0,000 < 0

Let || - lly(o,r) be the rearrangement-invariant function norm whose associate function norm || - ||y, r) is defined as

1flly o) = iug 1Hy o1 llxro,0), f € MO, L) (3.2D)

Here, the supremum extends over all h € IM*(0,L) equimeasurable with f. The rearrangement-invariant function space
Y(0, L) is the optimal target space for the operator R, ;,,, and X (0, L). Moreover, if (3.20) is not satisfied, then there is no
rearrangement-invariant function space Z(0, L) such thatR,, ,,,, : X(0,L) = Z(0,L) is bounded.

Remark 3.9. Let Y1(0,L) and Y,(0,L) be the optimal target spaces for R, ,, ,, and H,, ., ,,, respectively. Note that
(Ruy 000, + Huyy0,) + X(0,1) — Z(0, L) is bounded if and only if both R, ,, ,, and H,, ,, ,, are bounded from X(0,L)
to Z(0, L). It follows that (Y, + Y,)(0, L) is the optimal target space for R, , », + Huy, v, », and X(0, L).

4 | SIMPLIFICATION OF OPTIMAL FUNCTION NORMS AND THEIR CONNECTION
WITH INTERPOLATION

4.1 | Simplification of optimal function norms

The description of the optimal domain spaces for the operator H,, ,, is complicated by the fact that the functional

M (0,L)> f - [|Hypo(f “Nix(o,z) is usually not a rearrangement-invariant function norm. However, it actually is a
rearrangement-invariant function norm when u, v, and v are related to each other in such a way that the function
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R, »,-1(g*) is nonincreasing for every g € MM*(0, L). This fact is the content of the following proposition, in which we
omit its obvious consequences for optimal spaces. In the light of Proposition 3.8, the situation is similar for the optimal
target spaces for the operator R, ,, .

Proposition 4.1. Let || - || x(,r) be a rearrangement-invariant function norm.
(1) Letv : (0,L) - (0,L) be an increasing bijection.

(2) Letu : (0,L) — (0, o) be a nondegenerate nonincreasing function.
(3) Letv : (0,L) — (0, o) be defined by

1 0!
m = / u(s)ds foreveryt € (0,L).
0

Set
I lyo.r) = 1Huws(F)lxory f € MHO,L).

The functional || - |ly(o,r) is a rearrangement-invariant function norm if and only if

< 00, 4.1
X(0,L)

a
1
u(t - t ————ds
Ooria )/m) UG1(s)
where a is defined by (3.2).

Proof. We only sketch the proof, which is significantly easier than that of Proposition 3.3. The functional || - [ly( ) plainly
possesses properties (P2), (P3), and (P6). It is easy to see that || - ||y(,r) has property (P4) if and only if (4.1) is satisfied. To
this end, note that (4.1) implies (3.10). As for property (P1), only the subadditivity needs a comment. The key observation
is that (0,L)  t =~ R, ,-1(h*)(¢) is nonincreasing for every h € MM* (0, L) inasmuch as it is the integral mean of a non-
negative nonincreasing function over the interval (0, v~1(t)) with respect to the measure u(s) ds. Hence, thanks to (2.11),
(3.17), and (2.3) combined with the Hardy lemma (2.6), we have that

L
If + &llyor) = 1Huo o ((f +8)xor) = sup / H,,,((f + 2)*)O)h*(t) dt
nem*o.L) Jo

I1Rllxr0,)<1

L
sup / (f +8)*(ORu1 (K1) dt
hemt(,L) Jo

llallxro,0)<1

L
< sup /f*(t)Ru,u,rl(h*)(t)dt
heMm*,L) Jo
llAllxro,)<1

L
+ sup /g*(t)Ru,U’rl(h*)(t)dt
heMm*(,L) Jo
lI7llx7 0,0y <1

L
= sup /Hu,u,v(f*)(t)h*(t)dt
hem+(o,L) Jo
||h||X/(o_L)S1

L
+ sup / Higo ("0 (1) dt
th}R+(0,L) 0
Ihllyr o) <1

= Ifllyo.r) + lIgllyeo,r)
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forevery f,g € MM*(0, L). Finally, as for the validity of property (P5), owing to (2.11), (3.17), the monotonicity of R,, ,, ,-1(g*),
and the Hardy-Littlewood inequality (2.4), we have that

L
Ifllvory = 1 f xellyor =  sup / (fxE) (ORy -1 (g*)(E) dt
0

geM*(0,L)
llglxr (o)<t
|E|
= sup (fXE)*(t)Ru,v,v*l (g*)(t) dt
gem*t(o,L) Jo
llglxro,ry<t
|E|
> (fxp)(@©dt  sup Ry, ,-1(g")IE]
0 gEfUl‘%O,L)
llglxro,ry<t

|E|

X(0,lE])

ZRu,u,rl<—>(|E|) (fxp) () dt
X, iEnllx70,L) 0

v(IED)

—1
> iU /E F@yde

for every f € IM*(0,L) and E C (0, L) having finite measure. O

In general, when the functions u, v, and v are not related to each other in the particular way as in Proposition 4.1, we
have to live with the complicated functional (3.3). Nevertheless, we shall see that the functional is often equivalent to a
significantly more manageable functional (cf. [30, Theorem 4.2]). To this end, we need to introduce a supremum operator.
For a fixed measurable function ¢ : (0,L) — (0, o), we define the operator T, as

T, f(t) = —— esssupp(s)*(s), ¢ € (0,L), f € M(O, L. 4.2)
(1) seli,)

Note that T, f(¢) = ﬁ SUP (s 1) @(s)f*(s) for every t € (0, L) provided that ¢ is nondecreasing and/or right-continuous.

If ¢ is nonincreasing, we have that T, f(¢) = %(p(ﬁ) for every t € (0,L), and so T,,f = f* possibly up to a countably

many points.
Proposition 4.2. Let || - ||x(o,r) be a rearrangement-invariant function norm.
(1) Letv : (0,L) — (0,L) be an increasing bijection. If L = oo, assume thatv € D*.

(2) Letu : (0,L) — (0, o) be nonincreasing.
(3) Letv : (0,L) — (0, 00) be defined by

O]
ol /0 &(s)ds foreveryt € (0,L), (4.3)

where & : (0,L) — (0, 00) is a measurable function. If L < oo, assume that v(L™) > 0. Furthermore, assume that the
operator T, defined by (4.2) with ¢ = u/£ is bounded on X'(0, L).

Assume that

< o0,
X(0,L)

u(t))((o,rl(a))(f)/ v(s)ds
v(t)
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where a is defined by (3.2). Let || - |ly(o,1) be the functional defined by (3.3) and set
L 0]
Won= sw [ 5ou0 [ Teouedsd, £ emio.D.
gem+(o.L) Jo 0

lIgllx7(0,)<1

The functionals || - |ly(o,ry and || - l| z(0,) are rearrangement-invariant function norms. Furthermore, we have that
1Hyo (Flxor) < iu? [1Hyvvhllx0.) < 1fllzo.L

ST llxr 0,0 H w00 (Fllxco,1) (4.4)

for every f € MM*(0,L). Here, || Tyllx(o,r) Stands for the operator norm of T, on X'(0, L). In particular, the rearrangement-
invariant function norms || - |ly(o.ry and || - ||z, are equivalent.

Proof. Since f ~ f* for every f € MM *(0,L), the first inequality in (4.4) plainly holds. As for the second inequality, note
that the function (0,L) 3 ¢ = Ry, ,-1(T,g)(t) is nonincreasing for every g € IM*(0, L). Indeed, it is the integral mean of
the nonincreasing function (0,L) 3 s — ess SUP (s 1) @(1)g*(t) over the interval (0,v~'(¢)) with respect to the measure
&(s) ds. Consequently, for every f € M (0,L) and every h € M*(0, L) equimeasurable with f, we have that

L
IHypyhllxor) =  sup /h(t)Ru,u,u—l(g*)(t)dt
geM*(o,L) Jo
llglxro,)<1

L
< sup /h(t)Ru’U’v—l(qug)(t)dt
geMm*o,L) Jo
llglxro,ry<1

L
< s [ RORT0
gem*o,L) Jo
llglxro,ry<1

L
= sup / f*(t)Ru,U,v*l (T(pg)([) dt
gem*o,L) Jo
lIgllx7(0,r)<1

= I fllzo.)- (4.5)

Here, we used (2.11) together with (3.17) in the first equality, the pointwise estimate g*(¢) < T,,g(¢) for a.e. t € (0,L) in the
first inequality, the Hardy-Littlewood inequality (2.4) in the second inequality, and the equimeasurability of f and h in
the last inequality. Hence, the second inequality in (4.4) follows from (4.5). As for the third inequality in (4.4), we have
that

L L
swp [P OR TOd = swp [ TG0 dr
gem*o,L) Jo geM*(o,L) Jo

lIglxr o,y <L ligllxro,Ly<t

SHyoo(Fllxor)  sup I1To8lx7 0,1
gEM*(0.L)
HEHX/(O,L)Sl

= ITg llx7c0,0) 1 H oo (F lx o,

for every f € IMM*(0, L) thanks to (3.17) and the Holder inequality (2.14).
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Second, we shall prove that the functional || - [|y(,1), defined by (3.3), is a rearrangement-invariant function norm. If

L < o, this follows immediately from Proposition 3.3. If L = oo, owing to Proposition 3.3 again, we only need to verify
that (3.11) is satisfied. To this end, it follows from the proof of property (P4) of || - |ly(or) that, if (3.11) did not hold, then
we would have

sup ”Hu,u,vh”X(O,oo) = 0.
h~X©3)

However, thanks to (4.4), we have that

sup ”Hu,v,vh”X(O,oo) ~ ”Hu,v,v)((o,l)”X(O,oo)
h~x(0,)

= < 00.
X(0,00)

1
u(l))((o,rl(l))(f)/ v(s)ds
(t)

Therefore, (3.11) is satisfied.

Finally, now that we know that the functionals || - [ly,zyand || - |lz(,r) are equivalent and the former is a rearrangement-
invariant function norm, it readily follows that | - || z(o 1), too, is a rearrangement-invariant function norm once we observe
that || - ||z,z) is subadditive. The subadditivity follows from

L
If +&lzor = sup / (f + & (ORy -1 (T,h)(8) dt
hem*(,L) Jo
‘|hHX/(0,L)S1

L

< swp [ POR T
hem*(o,L) Jo
lIhllyr o) <1

L
+ sup /g*(t)Ru,v’,,_l(T¢,h)(t)dt
hem*(o,L) Yo
[1Rllx7(,0)<1

= Ifllzo) + 1I8llzor) forevery f,g € M*(0,L).

Here, we used (2.3) together with the Hardy lemma (2.6) (recall that the function Ry, ,, ,-1(T,h) is nonincreasing for every
h € M*(0,L)). O

Remark 4.3.

(i) If ¢ = u/& is (equivalent to) a nonincreasing function, T, f(t) is (equivalent to) f*(t) for a.e. t € (0,L); hence T, is
bounded on every rearrangement-invariant function space in this case. Furthermore, when ¢ = u/& is nonincreasing,
the norm of T, on every rearrangement-invariant function space is equal to 1; therefore, all the inequalities in (4.4)
are actually equalities (cf. Proposition 4.1) in this case.

(i) The boundedness of T, on a large number of rearrangement-invariant function spaces is characterized by [34,
Theorem 3.2].

By combining Proposition 4.2 and Proposition 3.8, we obtain the following proposition. It tells us that the optimal target
space for the operator R, ,,,, and a rearrangement-invariant function space X(0, L) often has a much more manageable
description than that given by Proposition 3.8. This is the case if the supremum operator T, defined by (4.2) with an
appropriate function ¢ is bounded on X(0, L).

Proposition 4.4. Let || - |[x(o,r) be a rearrangement-invariant function norm.

(D Letv : (0,L) — (0, L) be an increasing bijection. If L = oo, assume thatv=' € D®.
(2) Letu : (0,L) — (0, 00) be nonincreasing.
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(3) Letv : (0,L) — (0, ) be defined by

v(t)
% = /0 E(s)ds foreveryt € (0,L),

where & : (0,L) — (0, 00) is a measurable function. If L < oo, assume that v(L™) > 0. Furthermore, assume that the
operator T, defined by (4.2) with ¢ = u/ & is bounded on X(0,L).

Assume that

< oo,
X'(0,L)

a
WO 0 (©) / o(s)ds
v=1(t)

where a is defined by (3.2). Let || - |ly(o,r) be the rearrangement-invariant function norm whose associate function norm || -
llyr(o,r) is defined as

L v(t)
I fllyrory= sup / f*(S)v(t)/ Tog(s)u(s)dsdt, f € M*(0,L).
gem+(o.L) Jo 0
lIgllxo,)<1

The rearrangement-invariant function space Y (0, L) is the optimal target space for the operator R, ,, , and X (0, L). Moreover,

”Hu,v,v*l(f*)”X'(O,L) < ”f”Y’(O,L) < ”T:p”X(O,L)”Hu,v,v*l(f*)”X’(O,L)
for every f € M*(0, L). Here, || Tyl|x(0,.) Stands for the operator norm of T, on X(0, L).

Remark 4.5. Owing to Remark 3.6, Proposition 4.4 can also be used to get a simpler description of optimal domain spaces
for the operator Hy,, ,,.

A great deal of our effort has been devoted to describing optimal rearrangement-invariant function spaces. A natural,
somewhat related question is, can every rearrangement-invariant function space be an optimal space? Suppose that Z(0, L)
is the optimal domain space for H,,,,, and X(0, L), and denote by W(0, L) the optimal target space for H, , ,, and Z(0, L).
Owing to the optimality of W(0, L), we immediately see that W (0, L) < X (0, L). What is not obvious, however, is whether
the opposite embedding, too, (is)/(can be) true. This leads us to the following theorem, which shows that the notion of
being an optimal function space is related to the question of whether the complicated functional (3.3) can be simplified.

Theorem 4.6. Let || - ||x(o,r) be a rearrangement-invariant function norm.

(1) Letv : (0,L) — (0,L) be an increasing bijection. If L = oo, assume that v € D*.
(2) Letu : (0,L) — (0, o) be a nondegenerate nonincreasing function. If L < oo, assume that u(L~) > 0.
(3) Letv : (0,L) — (0, ) be a nonincreasing function. If L < oo, assume that v(L™) > 0.

Let || - lly(o,) be the functional defined by (3.3). The following three statements are equivalent.

(i) Thespace X(0, L) is the optimal target space for the operator H,, ,, ,, and some rearrangement-invariant function space.
(ii) The space X'(0,L) is the optimal domain space for the operator R, ,, ,-1 and some rearrangement-invariant function
space.
(iii) We have that

L
Iflxon~  sup / (R0 1 (FYO AL forevery f € MO, L). 4.6)
gem*t(o,L)Jo
lIglly(.)<1
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Finally, assume, in addition, that
(1) v is defined by (4.3) with & satisfying

u)

¢
U0 /0 E(s)ds S &) forae t €(0,L), 4.7)

(2) the function pov™", where ¢ = u/&, is equivalent to a quasiconcave function.
Then, each of the three equivalent statements above implies that
(iv) the operator T, defined by (4.2), is bounded on X'(0,L).

Proof. We start off by observing that each of the three equivalent statements implies that the functional || - ||y (o r) is actually
a rearrangement-invariant function norm. Statements (i) and (ii) imply it thanks to Proposition 3.3 and Proposition 3.8,
respectively. If we assume (iii), then, in particular, the set {g € IM*(0,L) : || glly(o,r) < 1} needs to contain a function g €
9M*(0,L) not equal to 0 a.e. Thanks to Proposition 3.3 and its proof, ||glly(,r) = oo for every g € M*(0,L) not equal
to 0 a.e. if ¢ fails to be a rearrangement-invariant function norm. Hence, || - |ly(o,z) is a rearrangement-invariant function
norm if (iii) is assumed. Therefore, in all of the cases, we are entitled to denote the corresponding rearrangement-invariant
function space over (0, L) by Y (0, L). Moreover, note that (4.6) actually reads as

I xr0,0) & IRy p-1(fllyrory  for every f € MM*(0, L). (4.8)

Second, statements (i) and (ii) are clearly equivalent to each other owing to Remark 3.6.

Next, the proof of the fact that (ii) implies (iii) is based on the following important observation. If X’(0, L) is the optimal
domain space for the operator R, ;, ,-1 and a rearrangement-invariant function space Z(0, L), then, in particular, R, ;, ,1 :
X'(0,L) — Z(0,L) is bounded. Consequently, by virtue of Proposition 3.8, the rearrangement-invariant function space
whose associate function norm is || - ||y, is the optimal target space for the operator R, ,, ,-1 and X’(0, L). By (2.10), this
optimal target space is actually the space Y’(0, L). Owing to Proposition 3.1, the optimal domain space for the operator
Ry -1 and Y'(0, L) exists, and we denote it by W(0, L). Moreover,

1 lweo.n) ® IRupy-1(flyr o) forevery f € IM*(0,L). (4.9)

The crucial observation is that we have, in fact, that X’ (0, L) = W(0, L). The embedding X’(0, L) & W (0, L) is valid because
Ryup,-1 2 X'(0,L) - Y'(0,L) is bounded and W(0, L) is the optimal domain space for the operator R, ,,,-1 and Y’(0,L).
The validity of the opposite embedding is slightly more complicated. Since R, ;, ,-1 : X’(0,L) — Z(0, L) is bounded and
Y’(0,L) is the optimal target space for the operator R, ;,,,-1 and X’(0, L), we have that Y’(0,L) < Z(0, L). Consequently,
since R, ;,,-1 : W(0,L) - Y’(0,L)isbounded,soisR, ,,-1 : W(0,L) — Z(0,L). Using the fact that X’ (0, L) is the optimal
domain space for the operator R, ;,,,-1 and Z(0, L), we obtain that W(0, L) < X’(0, L). Now that we know that X’(0,L) =
W(0, L), (4.8) follows from (4.9).

Next, note that (iii) implies (ii). Indeed, (4.8) coupled with Proposition 3.1 tells us that X’(0, L) is the optimal domain
space for the operator R, ,, ,~1 and Y’(0, L).

Finally, it only remains to prove that (iii) implies (iv) under the additional assumptions. By (4.8), we have that

”Tfpf“X’(O,L) i ”Ru,u,v*l((T(pf)*)”Y’(O,L) ~ ”Ru,v,v*l (T(pf)”Y’(O,L)

v (o)
= (v / £(s) ess sup p()f*(1) ds

7€[s,L)

Y'(0,L)

<

O]
v(t) / £(s) esssup p(0)f*(1)ds
0

€[5,y 1(t))

Y'(0,L)

0 pUe UL L 341 395 *[£202/80/TT] U0 ARIqIT3UIUO /B1IM AISIBAIIN EOIIY L 40920 AQ STO00ZZ02 BUEW/Z00T OT/I0P/W00 A3 I A RIGIBUIIUO//'SUIY WO14 papeojumoq ‘8 ‘€202 ‘9T9ZZ2ST

a1

-pUe LB

25001 SUOWLOD SATERID 3[ceol[dce L) Aq PoUIBAOB 912 SOILE VO 98N J0'SaNI 0} ARIGITBUIUO ABJIM UO



MATHEMATISCHE
MIHULA NACHRICHTEN [
v7H(D)
+ [[v(®)| esssup @(r)f*(r) / §(s)ds
elv=1(1),L) 0 Y'(0,L)
v (D)
= U([)/ &(s) esssup o(t)f*(r)ds
0 S BRI ) Yro.L)
+ || esssup @(7)f*(1) (4.10)
relv=1(1),L)

Y'(0,L)

Here, we used the fact that T, f is equivalent to a nonincreasing function for every f € M*(0, L), and the multiplicative
constants in this equivalence are independent of f. Since ¢ is equivalent to a continuous nondecreasing function and &
satisfies (4.7), it follows from [34, Theorem 3.2] that

0] 0]
/ £(s) esssup o(7)f*(r)ds / f*(s)u(s)ds foreveryt € (0,L).
0 0

T€[s,v1(t))

Hence,

S ”Ru,v,v—l (f*)”Y’(O,L)- (4-11)
Y'(0,L)

v ()
o(t) / £(s) esssup @(0)f*(r)ds
0

€[5,y 1(1))

Since the function pov~! is equivalent to a quasiconcave function, it follows from [30, Lemma 4.10] that

esssup @(7)f*(r) S e OV O)llyro.n)-

€l[v=1(¢),L)

Y'(0,L)

We note that, although [30, Lemma 4.10] deals only with the case L = oo, its proof translates verbatim to the case of
L € (0, o0). Furthermore, we have that

[YCRO))
0)

/s &(s)ds

[~ @)

Y'(0,L)

e N * O v S

< ”Ru,v,v—l(f*)”Y’(O,L)- (4.12)

Here, we used the fact that £ satisfies (4.7) in the first inequality and the monotonicity of f* in the second one. By
combining (4.10) with (4.11) and (4.12) and using (4.8), we obtain that

ITofllx0.0) S NRuwr-1(f)lyrory = Ifllxror) forevery f € IM*(0,L);
hence T,, is bounded on X'(0, L). O
Remark 4.7.

(i) If X’(0,L) is the optimal domain space for R, ,, ,-1 and some rearrangement-invariant function space Y (0, L), then
X'(0,L) is actually the optimal domain space for R, ;,,-1 and its own optimal target space. This follows from the
following. Thanks to Proposition 3.8 and Proposition 3.1, we are entitled to denote by Z(0, L) the optimal target space
for Ry, ,-1 and X’(0,L) and by W(0, L) the optimal domain space for R, ,,,1 and Z(0,L). We need to show that
X'(0,L) = W(0,L). On the one hand, since Rypr1 X '(0,L) — Z(0, L) isbounded and W (0, L) is the optimal domain
space for R,, ,, ,—1 and Z(0, L), we have that X’(0, L) & W(0, L). On the other hand, since Rypr1 X (0,L) - Y(0,L)
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is bounded and Z(0, L) is the optimal target space for R, ;,,-1 and X’(0, L), we have that Z(0,L) < Y(0, L). Conse-
quently, R, ,-1 : W(0,L) - Y(0, L) is bounded. Finally, since X’(0, L) is the optimal domain space for R, ;, ,-1 and
Y(0,L), we obtain that W(0, L) < X’(0, L). Furthermore, by combining this observation with Remark 3.6, we also
obtain the following fact. If X (0, L) is the optimal target space for H,, ,,,, and some rearrangement-invariant function
space Y(0,L), then X(0, L) is actually the optimal target space for H,, ,,, and its own optimal domain space.

(ii) If € satisfies the averaging condition (4.24), then (4.7) is satisfied for every nonincreasing function u inasmuch as
tu(t) < U(t) for every t € (0,L).

(iii) When u(t) = t71%% v(t) = t~1*F and »(t) = t”, t € (0, L), the additional assumptions of Theorem 4.6 are satisfied if
a€(0,1],8€0,1),y > 0,and 1 5%+5 <2.

We conclude this subsection with a result that is somewhat unrelated to the rest but of independent interest. It shows
that, to verify the boundedness of H,, ,, ,, between a pair of rearrangement-invariant function spaces, it is sufficient to verify
it on nonincreasing functions. It is an easy consequence of Hardy-Littlewood inequality (2.4) that this is the case for the
operator R, ,, ,,, provided that u is nonincreasing. However, the validity of such a result for the operator H,, ,, , is far from
being obvious because this time the integration is not carried out over a right-neighborhood of 0. Such a result was first
obtained by Cianchi, Pick, and Slavikova in [22, Corollary 9.8] for u = 1, v = id, and L < oo. Later, Pesa generalized their
result to cover also the case L = oo in [51, Theorem 3.10]. In [15], we needed such a result for v(t) = t*, ¢ > 0,and u £ 1,
and, while we felt certain that their proofs would carry over to the needed setting, we still had to carefully check them
because there is plenty of fine analysis involved. The following proposition extends the result to the generality considered
in this paper. It turns out that their proofs can easily be adapted for our setting. Our proof is actually in a way simpler
because they considered operators with kernels.

Proposition 4.8. Let || - [Ix(,) and || - |ly(o.1) be rearrangement-invariant function norms.

(D) Letv : (0,L) — (0,L) be an increasing bijection. Assume thatv=! € Bgforsomee > LIfL = o, assumethatv~! € B§°.
(2) Letu,v : (0,L) — (0, o) be nonincreasing.

The following two statements are equivalent.

(i) There is a positive constant C such that

1 Hyo0f lvo,r) < Cllfllxco,r (4.13)
forevery f € M(0, L).
(ii) There is a positive constant C such that
1Hy 0,0 (f vy < Cliflixo.r (414)
forevery f € M(0, L).
Moreover, if (4.14) holds with a constant C, then (4.13) holds with the constant C SGTI SUPc(o.1) %

Proof. Since (i) plainly implies (ii), we only need to prove that (ii) implies (i). Since the quantities in (4.13) and (4.14) do
not change when the function v is redefined on a countable set, we may assume that v is left continuous. Note that H,, ,, ,, f
is nonincreasing for every f € 9t(0, L). Hence, thanks to (2.11) and (3.17), in order to prove that (ii) implies (i), we need
to show that

L L
s sp [ fORw@IOd S s swp [ PORE0Es @
femro,L) gem*(o,L) Jo femro,L) gem*(o,L) Jo
1 xc0.0)<1 lIglyr 0.)<1 1 xco,) <1 lIglly?o,)<1

0 pUe UL L 341 395 *[£202/80/TT] U0 ARIqIT3UIUO /B1IM AISIBAIIN EOIIY L 40920 AQ STO00ZZ02 BUEW/Z00T OT/I0P/W00 A3 I A RIGIBUIIUO//'SUIY WO14 papeojumoq ‘8 ‘€202 ‘9T9ZZ2ST

a1

-pUe LB

25001 SUOWLOD SATERID 3[ceol[dce L) Aq PoUIBAOB 912 SOILE VO 98N J0'SaNI 0} ARIGITBUIUO ABJIM UO



MATHEMATISCHE
MIHULA NACHRICHTEN ﬂ

We define the operator G as

Gg(t) = sup Ry, ,-1(g)(1), t € (0,L),
T€[t,L)

for every g € M*(0,L). Note that Gg is nonincreasing for every g € IM* (0, L). Fix g € M*(0, L) such that |{t € (0,L) :
g(t) > 0}| < oo, and set

E={t€(0,L) : Ryp,1(g")1) < Gg(D)}.

It can be shown that there is a countable system {(ay, by )}xe7 of mutually disjoint, bounded intervals in (0, L) such that

E = J (@ by), (4.16)

kel
Gg(t) = Ry p,—1(g")() ift e (0,L)\E, (4.17)
Gg(t) = Ry -1(8")(by) ift € (ay,by)fork e 1. (4.18)

This was proved in [22, Proposition 9.3] for L < oo and in [51, Lemma 3.9] for L = oo. Their proofs are foru = 1 and v = id,
but the fact that g*u is nonincreasing and R, , ,-1(g*) is upper semicontinuous remains valid in our situation, and so it

can be readily seen that their proofs carry over verbatim to our setting.

—1
Note that M = sup,, :T((?) < o.Seto = % € (1, o). Since v and g*u are nonincreasing, we have that, for every
¢]

kel,

by
Ru,v,v*l (g*)(bk) dt

ag+(o—1)by
a

b vl (be)
_ aﬁ K v(by) V_l(bk)/ K —
0

(B = BRy 1 (87)b) = /

+o-Dbe v=1(by)

g
by

U(t) _ v (1) .
a/}kwimbk v—l(t)v 1(bk)/0 g5 (S)u(s)ds dt

o

-1 b,
<o O /  Rewa (@0t

V‘l( ax+(o—1)by ) ap+(o-1)by
o g

IA

v by [
ARt

R _ *
.Vfl(be_k) @ STRIRY 1(g )(¢) dt

by

<oM / o R @O

by
<oM / Ry p1(g*)(1)dt. (4.19)
aj
Here, we used the fact that v and (g*u)** are nonincreasing in the first inequality.
Consider the averaging operator A defined as

by
f*(S) dS))((ak,bk)’ f € EIR-F(O,L)
k

a

1
Af =f"x +
f="Xo\e k;z (bk —
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Note that Af is a nonincreasing function for every f € I *(0, L). Furthermore, it is known [5, Chapter 2, Theorem 4.8]
that

lAflIxo.r) < Wflixep forevery f € M*(0,L). (4.20)
For every f € IMM*(0, L), we have that

L L L
/ FORy -1 (g0 dt < / F()Gg(r)dt < / fr0Gg(1) dt
0 0 0

by
= [ ORI+ S [P OR G
(0,.L\E ai

kel

L
< / FOR 00Oy ()0 dt
0

1 b bi
+ UMkGZI (bk —a o f () dt) <«/ak Ru,u,v*l(g )3 dt)

L
<oM / Af(ORy p-1(g)0) dt. (4.21)
0

Here, we used the Hardy-Littlewood inequality (2.4), (4.16), (4.17), (4.18), and (4.19). If L = co and g € M *(0, oo) is positive
on a set of infinite measure, we consider gy ) /* & h — oo, and obtain (4.21) even for such functions g, thanks to the
monotone convergence theorem. Hence, we have proved that

L L
/ SRy »1(g") (1) dt < GM/ Af(OR,,,-1(g")(t)dt forevery f,g € M*(0,L). (4.22)
0 0

By combining (4.20) and (4.22), we obtain that

L L
/ FORoy (&)Xt <oM  sup / R (OR 01 (€0 dt
0 hemt@©,L)Jo

I1Rllx(0,)<1

for every f € M*(0,L), || fllxo,.r) <1, and g € M*(0,L). Note that here we used the fact that Af is nonincreasing for
every f € IMM*(0, L). By taking the supremum over all f,g € IM*(0, L) from the closed unit balls of X(0, L) and Y'(0,L),
respectively, we obtain (4.15) with the multiplicative constant equal to oM. O

Proposition 4.8 together with Proposition 3.5 has the following important corollary. Note that the first equality is just a

consequence of the Hardy-Littlewood inequality (2.4) combined with the obvious inequality

sup ”Ru,v,v(f*)”Y(O,L) < sup ”Ru,v,vf”}’(O,L)-
I1f x o,y <L I1F lx0,0)<1

Corollary 4.9. Let || - |[x(o,ry and || - lly(o,.) be rearrangement-invariant function norms.

() Letv : (0,L) = (0,L) be an increasing bijection. Assume that v € D°. IfL = oo, assume thatv € D>,
(2) Letu,v : (0,L) — (0, ) be nonincreasing.
We have that
sup ”Ru,v,v(f*)”Y(O,L) = sup ”Ru,v,vf”Y(O,L)

If Ix o)<t I1f lxo.y<1

= sup ”Hu,v,v*lg”X’(O,L)
liglyr(o,)<1

~ sup ”Hu,u,v—l (g*)”X’(O,L)-
ligly(o,ry<t
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Remark 4.10. The assumption v € D is not overly restrictive. For example, it is satisfied whenever v is equivalent to
t - t“fl(t)ﬁl fk(t)ﬁk near O foranya > 0,k € Ny, and ﬁ’j eR,j=1,2,..,k. Here, the functions 6’]- are j-times iterated
logarithmic functions defined as

1+ |logt ifj=1,
() = o] o (4.23)
1+logt;,(t) ifj>1,

for t € (0,L). On the other hand, »(t) = exp(—t%) near 0, where o < 0, is a typical example of a function not satisfying the
assumption. The same remark (with the obvious modifications) is true for the assumption v € D*.

4.2 | Optimal function norms and their connection with interpolation

We already know that a sufficient condition for simplification of the complicated function norm (3.21) is boundedness of
a certain supremum operator. Furthermore, we have also already seen that the supremum operator is often bounded on
optimal function spaces. We shall also soon see that the boundedness of the supremum operator goes hand in hand with
a certain interpolation property of the rearrangement-invariant function space on which the supremum operator acts. In
other words, the question of whether the supremum in the function norm (3.21) can be “simplified,” the notion of being
an optimal function space, and interpolation are all closely related to each other.

As the following theorem shows, there is a connection between a rearrangement-invariant function space X (0, L) being
an interpolation space with respect to a certain pair of endpoint spaces and the boundedness of T, on the associate space
of X(0, L) (cf. [39, Theorem 3.12]). We say that a measurable a.e. positive function on (0, L) satisfies the averaging condition
(4.24) (cf. [60, Lemma 2.3]) if

t
esssup . / w(s)ds < oo. (4.24)
reo.r) tw(®) Jo

Here, w temporarily denotes the function in question. The value of the essential supremum will be referred to as the
averaging constant of the function.

Theorem 4.11. Let || - ||x(o,) be a rearrangement-invariant function norm. Let ¢ . (0, L) — (0, o0) be a measurable function
that is equivalent to a continuous nondecreasing function. Set § = 1/¢. Assume that & satisfies the averaging condition (4.24).
Setyp(t) =t/ /0[ &(s)ds, t € (0,L). Consider the following three statements.

(i) The operator T, defined by (4.2), is bounded on X'(0, L).
(il) X(0,L) € Int (Aé(O,L),L‘”(O,L)).
(iii) X'(0,L) € Int (L'(0,L), My(0,L)).

IfL < oo, then the three statements are equivalent to each other. If L = oo, then (i) implies (ii), and (iii) implies (i).

Proof. We start off by noting that we may without loss of generality assume that ¢ is continuous and nondecreasing.
Furthermore, (Aé)’ (0,L) = My(0,L) [52, Theorem 10.4.1] and

p~¢ on(0,L), (4.25)

thanks to the fact that & satisfies the averaging condition (4.24) and is (equivalent to) a nonincreasing function. We shall
show that (i) implies (ii), whether L is finite or infinite. First, we observe that X(0, L) is an intermediate space between

Aé(O, L) and L*(0,L). Set B, = foL £(s)ds € (0, ], and note that E; < oo if L < co. Let E71 : (0,E;) — (0,L) be the

increasing bijection that is inverse to the function (0,L) 3 t fol &(s) ds. By [56, Lemma 6.8], we have that

271
K(f,t; AL L®) ~ / f*(s)¢(s)ds forevery f € MT(0,L)and ¢ € (0,E}). (4.26)
0
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Let a be defined by (3.2). The embedding X(0,L) & (Aé + L*)(0, L) follows from

1 a
1o =K(f,1;AL,L®) < 1, ——— Y K(f, ds; AL, L®
It ssmons = KU ) max{ 7 g(s)ds} o / £ dsi AL L)

/ frE@de 5 m/o T OT o x0a(® dt

S I lxoplTexomlxor) S 1 xo.r)-

Here, we used Holder’s inequality (2.14) in the last but one inequality and the boundedness of T, on X’(0, L) in the last
one. We now turn our attention to the embedding A;(O, L)YNL*®(0,L) < X(0,L). If L < oo, the embedding is plainly true

owingto (2.18). If L = oo, it is sufficient to observe that, for every f € X’(0, ), f* = g + h for some functions g € L'(0, o)
and h € M(0, o), thanks to (2.16), the fact that (Aé(O, ) N L2(0,00))' = L}(0, 00) + My (0, 00) by (2.17), and (2.15). Set

g = f*Xo1and h = f* (1 «)- Clearly, g € L1(0, c0) thanks to property (P5) of || - ||x/(p 1) Furthermore,

Wil 000 ~ S0P BOU Xa) O S sup e+ D e+ = 2D sup gy
1€(0,00) 1€(0,00) YD) re(1,00)

= YTy f(1) ~ Ty f(1) < co.

Here, we used the fact that £ satisfies the averaging condition (4.24) in the first equivalence (cf. [48, Lemma 2.1]) and
(4.25) in the last one. Note that T, f(1) is finite owing to (2.12) inasmuch as T, f € X ’(0, 00) and it is a nonincreasing
function. Hence, X(0, L) is an intermediate space between Aé(O,L) and L*(0, L). Next, in order to prove that (i) implies

(ii), it remains to show that every admissible operator S for the couple (Aé(O,L), L°°(0,L)) is bounded on X(0, L). Let
S be such an operator. Since S is linear and bounded on both Aé(O,L) and L*(0, L), it follows that (see [5, Chapter 5,
Theorem 1.11])

K(Sf,t; AL, L®) S K(f,t; AL, L®) forevery f € (Aé +L*®)(©0,L)and t € (0,L). (4.27)
By combining (4.26) and (4.27), we obtain that

t t
/ (S ()E(s)ds S / FH(©Es)ds forevery f € (AL +L®)(0,L) and t € (0,). (4.28)
0 0

Since the function (0,L) 3t + sup, <s<L @(s)g*(s) is nonincreasing for every g € IMM*(0,L), the Hardy lemma (2.6)
together with (4.28) implies that

L L
/ S (OT,g)dt S / fr ()T gt)dt forevery f € (Aélg + L®)(0,L) and g € M™*(0, L).
0 0

Therefore,

L L
ISfllxon =  sup / S OgOd < sup / (S OT,g(0)dt
gem*o,L) Jo gem*o,L) Jo
lIglx o,y <1 llglx o,0)<1

L
s sw [ POTe0d <o s Tl
0

geM*(0,L) geM+(0,L)
llgllxro.r)<1 llgllx?(o.)<1
S I llxo.n

for every f € X(0, L). Here, we used (2.11) in the equality, Holder’s inequality (2.14) in the last but one inequality, and the
boundedness of T, on X ’(0, L) in the last one. Hence, S is bounded on X(0, L).
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We shall now prove that (iii) implies (i), whether L is finite or infinite. Since & is nonincreasing and satisfies the averaging
condition (4.24), it follows from [34, Theorem 3.2] (cf. [48, Lemma 3.1]) that T, is bounded on L'(0,L). Furthermore, T,
is also bounded on M (0, L), for

t
ITof g0y = sup (T f)™(OP(t) = sup ———— : £(s) sup o(n)f(r)ds
te(0,L) te.L) [ E(s)ds Jo tels,L)

< sup p(O)f* () S ||f||M¢(0,L)-
te(0,L)

Here, we used (4.25) and (2.1) in the last inequality. Fix f € (L' + My )(0, L). We claim that
K(T(pf, t;Ll,M¢) S K(f, t;Ll,sz) for every t € (0, ) (4.29)

with a multiplicative constant independent of f. Let f = g + hwith g € L'(0,L)and h € My(0,L) be a decomposition of
f- Note that the fact that £ is nonincreasing and satisfies the averaging condition (4.24) implies that

o(s) S <P<%) for every s € (0,L).

Thanks to this and (2.2), we have that

Tof(s) < %(;3) (p(r)g*(%) + TZE?L) P(t)h* (g))
S mg(%) + T¢h<%) (4.30)

for every s € (0, L). By combining (4.30) and the boundedness of the dilation operator D, (see (2.19)) with the fact that T,
is bounded on both L'(0, L) and My(0, L), we obtain that (cf. [8, p. 497])

.7l : .71 : .7l
K(Tof, 511, My) S K (Tog(5 ) 5L My ) + K (Toh(5 ). 6511, My )
S Tegllor) + t||T¢h||M¢(0,L) S gl + t”h”Mu)(O,L)

for every t € (0, ). Here, the multiplicative constants are independent of f, g, h, and ¢t. Hence (4.29) is true. Now, since
we have (4.29) at our disposal, there is a linear operator S bounded on both L(0, L) and My(0, L) with norms that can be
bounded from above by a constant independent of f such that Sf = T, f. This follows from [26, Theorem 2]. Owing to
(iii), S is also bounded on X’(0, L); moreover, its norm on X’(0, L) can be bounded from above by a constant independent
of f [5, Chapter 3, Proposition 1.11]. Therefore,

ITof Nlx o) = ISfllxrony S Nfllxro,0)s

in which the multiplicative constant is independent of f. Hence, T, is bounded on X’(0, L).

Finally, if L < oo, then (ii) is equivalent to (iii); hence, the three statements are equivalent to each other in this case.
Indeed, since (Aé +L®)0,L) = Aé(O,L) and (L' + My)(0,L) = L*(0, L) owing to (2.18), the equivalence of (ii) and (iii)
follows from [44, Corollary 3.6]. Here, we used the fact that both Aé (0,L) and L*(0, L) have absolutely continuous norm
(in the sense of [5, Chapter 1, Definition 3.1]). O

43 | Moreonthecaseu =1

The remainder of this section is devoted to the particular but important case u = 1. We shall see that the connection
between the supremum operator and the various notions that we have met is even tighter in this case.

First, we need to equip ourselves with the following auxiliary result, which generalizes [30, Lemma 4.9] and whose
immediate corollary for u = 1 is of independent interest.
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Proposition 4.12. Let || - [|x(,r) be a rearrangement-invariant function norm.

(1) Letv : (0,L) — (0,L) be an increasing bijection. Assume that v=' € D°. IfL = co, assume that v=' € D*.

(2) Letu : (0,L) — (0, o) be nonincreasing.

(3) Letv : (0,L) - (0, o) be nonincreasing. Assume that v satisfies the averaging condition (4.24), and denote its averaging
constant by C.

Set f = Zf\il CiX(0,q;)» Wherec; € (0,00),i =1,..,N,and 0 < a; < --- < ay < L. We have that

N
u(t) Z a;c;(a;) X (0,1 (a))(®)

i=1

1H o0 f llxc0,L) ~ s (4.31)

X(0,L)
in which the multiplicative constants depend only on v and C.

y7L £) — —
roof. First, observe that inf,c ;) —2% € (0,1), where 6 > 1 is such that v~ € D} and, if L = o0, also v~ € D3°. We
P Fi b hat inf,c(o 1) 1(?) (0,1), where 6 > 11 h th 1 Dg d,if L 1 1 D W
o
denote the infimum by M.

Second, we have that

X(0,L)

L N a;
uo [ S ds u(®) Y 01 (apy(® / ,vs
0) i=1 v(1)

X(0,L)

N
2 |u(®) 3 €ix0, e (Ov(@)(a; = v()
i=1

X(0,L)

6—-1
-0

\%

N
w(t) D €10, (Dv(@a;
i=1

X(0,L)

N

u(t) Y cixom-1(ay(Bva)a;
i=1

6—-1
2]

\%

X(0,L)

>M@—1

N
u(M1) Y ¢ X(0.r-1(ap)(O0(@)ay
i=1

X(0,L)

0—-1
>M
- 0

N
u(t) Y Cixom-1(an(Ov(aa; (4.32)
i=1

X(0,L)
thanks to the fact that u and v are nonincreasing and the boundedness of D 1 (see (2.19)).

M
Last, using the fact that v satisfies the averaging condition (4.24), we obtain that

L N a;
u(t) [ fls)u(s)ds u(t) 3" €ix0.r1(ay(®) / v(s) ds
v(t) i=1 v(1)

X(0,L) X(0,L)

N
u(t) Y, Cixo-1(aDao(a)

i=1

<c (4.33)

X(0,L)

By combining (4.33) and (4.32), we obtain (4.31). O

Since every nonnegative, nonincreasing function on (0,L) is the pointwise limit of a nondecreasing sequence of
nonnegative, nonincreasing simple functions, Proposition 4.12 with u = 1 has the following important corollary.
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Corollary 4.13. Let || - |[x(,) be a rearrangement-invariant function norm.
(1) Letv,v be as in Proposition 4.12.

Let f € M*(0,L). There is a nondecreasing sequence {f I}pe, Of nonnegative, nonincreasing simple functions on (0, L) such
that

kll_g)lo [1H1 o0 (Fidllxco,n) & L lxco,y = IS lxco,z)-
Here, the multiplicative constants depend only on v and the averaging constant of v.

Remark 4.14. The assumption v~ € DO is not overly restrictive. For example, it is satisfied whenever v is equivalent to ¢

t"‘t’l(t)ﬁl t’k(t)ﬁk near O forany a > 0, k € Ny and ﬁ’j e R, j=1,2,..,k. Here, the functions t’j are iterated logarithmic
1 _A 3
functions defined by (4.23). In this case, v~! is equivalent to t = ta€,(t) « ---£;(t)” « near O (cf. [6, Appendix 5]). On

the other hand, v(t) = loga(%) near 0, where a < 0, is a typical example of a function not satisfying the assumption. The
same remark (with the obvious modifications) is true for the assumption v=! € D™.

While Proposition 4.2 provides a sufficient condition for simplification of (3.3), the following proposition provides a
necessary one.

Proposition 4.15. Let || - [ x(,r) be a rearrangement-invariant function norm.

(1) Letv : (0,L) — (0,L) be an increasing bijection. Assume that v=! € D°. IfL = oo, assume that v~ € D® andv € D*.
(2) Letv : (0,L) — (0, ) be a nonincreasing function satisfying the averaging condition (4.24).

If there is a positive constant C such that

iu? 1H1 v vhllx0.) < CIlHLu o (f)lxor) forevery f € IM+(0,L), (4.34)

then the three equivalent statements from Theorem 4.6 with u = 1 are satisfied.

Proof. Let a be defined by (3.2). Since v is integrable over (0, a), for it satisfies the averaging condition (4.24), we have that

a
< / 0(s) dsll 010 xcoy < - (4.35)
0

a
Xov-1(a)(®) / v(s)ds
(1)

X(0,L)
Furthermore, if L= oo, then limsup__  v(®)lX©v1¢c)llx0,00) < . Indeed, suppose that limsup__  v(r)

1X0v-1(e)llx(0,00) = ©0- It follows from the proof of Proposition 3.3 that

sup |[Hyphllx(0,00) = 00- (4.36)
h"‘)(((),l)

However, since

1

Xor1a)(0) v(s)ds
(t)

sup ”Hl,v,vh”X(O,oo) ~ ||H1,u,v)((0,1)||x(o,oo) = < oo,

h~x(,1)

X(0,00)

thanks to (4.34) and (4.35), (4.36) is not possible. Hence, Proposition 3.3 guarantees that the optimal domain space for
H,,, and X(0, L) exists. Moreover, if we denote it by Z(0, L), then (4.34) implies that

I 1zo.r) & 1H1,00(Flixor) for every f € M*(0,L). (4.37)
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Now, we finally turn our attention to proving that (4.34) implies statement (iii) from Theorem 4.6. Let Y (0, L) be the
optimal target space for the operator H; ,,,, and Z(0, L). Its existence is guaranteed by Proposition 3.7, and we have that

1/ yr o) = IRy w1 (fIzro,y  for every f € M*(0,L). (4.38)

Using the optimality of Y/(0, L) combined with the fact that H, ,,,, : Z(0,L) — X(0,L) is bounded, and (4.37), we obtain
that

1H1,00(Fxo,r) S MH1Lop Py, S W llzo,n) # 1HLuy(Flxo.r
for every f € IM*(0,L). Hence,
IH105(fxco.ny & 1H1o 0 (Fvor) forevery f € 3IM*(0,L).
In particular, we have that
[1H100hlx0,0) ® 1H1uph v (0,0 (4.39)
for every nonincreasing simple function 4 € I*(0, L). By combining (4.39) with Corollary 4.13, we obtain that
1f*Nxor) = 1f Ny forevery f € M*(0,L).

Owing to the rearrangement invariance of both function norms, it follows that X(0,L) = Y (0, L). Hence, (4.6) withu = 1
follows from (4.38) combined with (2.8). O

We obtain the final result of this subsection by combining Theorem 4.6, Proposition 4.15, Proposition 4.2, and
Theorem 4.11.

Theorem 4.16. Let || - ||x(,r) be a rearrangement-invariant function norm.

@) Letv : (0,L) - (0,L) be an increasing bijection. Assume that v=* € D°. IfL = oo, assume that v-! € D® and v € D*.

(2) Letv : (0,L) — (0, 00) be defined by (4.3) with & : (0,L) — (0, o) satisfying the averaging condition (4.24). Assume
that v, too, satisfies the averaging condition (4.24). Furthermore, assume that the function pov~! is equivalent to a
quasiconcave function, where ¢ = 1/§.

Let || - lly(o,r) be the functional defined by (3.3) with u = 1. The following five statements are equivalent.

(i) The operator T, defined by (4.2), is bounded on X "(0,L).
(ii) There is a positive constant C such that

iulf) 1Hy v vhllxor) < CllHy w0 (f)lxor) forevery f € IM*(0,L).

(iii) The space X(0, L) is the optimal target space for the operator H, ,, , and some rearrangement-invariant function space.
(iv) The space X'(0,L) is the optimal domain space for the operator R, ,, -1 and some rearrangement-invariant function
space.
(v) We have that

L
Iflron ~  sup / g(OR, 0 (FO) AL for every f € M0, L),
gem*o,L)Jo
llgllyo,)<1

IfL < oo, these five statements are also equivalent to

i) X(0,L) € Int (Aé(o,L),L""(o,L)).

0 pUe UL L 341 395 *[£202/80/TT] U0 ARIqIT3UIUO /B1IM AISIBAIIN EOIIY L 40920 AQ STO00ZZ02 BUEW/Z00T OT/I0P/W00 A3 I A RIGIBUIIUO//'SUIY WO14 papeojumoq ‘8 ‘€202 ‘9T9ZZ2ST

a1

-pUe LB

25001 SUOWLOD SATERID 3[ceol[dce L) Aq PoUIBAOB 912 SOILE VO 98N J0'SaNI 0} ARIGITBUIUO ABJIM UO



MATHEMATISCHE
MIHULA NACHRICHTEN m
Remark 4.17.

(1) The assumption that v satisfies the averaging condition (4.24) is natural. It forbids weights v for which the question of
whether X(0, L) (or X’(0, L)) is the optimal target (or domain) space for H 1uv (or Ry, ,-1) and some rearrangement-
invariant function space cannot be decided by the boundedness of the corresponding supremum operator T,. This
can be illustrated by a very simple example. Consider v = id and § = 1. Since T, f = f*, T, is bounded on any
X'(0,L). However, Ry, ,—1 f(t) = /0[ |f(s)| ds/t clearly need not be bounded from X’(0,L) to (L' 4+ L*)(0, L), which
is the largest rearrangement-invariant function space. To this end, consider, for example, X(0,L) = L*(0, o0) (cf. [58,
Proposition 4.1]).

(2) When v(t) = t~'*F and v(t) = 7, t € (0,L), the assumptions of Theorem 4.16 are satisfied if 8 € (0,1), y > 0, and
15§+ﬁsz

5 | ITERATION OF OPTIMAL FUNCTION NORMS

This section is devoted to so-called sharp iteration principles for the operators R, ,, and H,,,. To illustrate their
meaning and importance, suppose that Y;(0, L) is the optimal target space for H, , ,, and a rearrangement-invariant
function space X(0,L). Let us now go one step further and suppose that Y,(0,L) is the optimal target space for
Hy, v, v, and Y,(0,L). In the light of Proposition 3.7, the associate function norm of || - ||ly,,r) is equal to ||f||y£(o,L) =
||Ru1,u1,v;1((Ruz,vz,v;1( S N)Nxr0,)- We immediately see that there is an inevitable difficulty that we face if we wish to
understand the iterated norm. This difficulty is caused by the fact that the function RuZWUZ’Vz—l( f*) is hardly ever (equiva-
lent to) a nonincreasing function, unless u,, v,, and v, are related to each other in a very specific way (see Proposition 4.1).
Therefore, we cannot just readily “delete” the outer star. Nevertheless, with some substantial effort, we shall be able to
equivalently express the iterated norm as a noniterated one under suitable assumptions. The suitable assumptions are
such that the iteration does not lead to the presence of kernels, which would go beyond the scope of this paper (see [22,
section 8] in that regard). It should be noted that such an iteration is not artificial. For example, it is an essential tool
for establishing sharp iteration principles for various Sobolev embeddings. Roughly speaking, they ensure that the opti-
mal rearrangement-invariant target space in a Sobolev embedding of (k + I)-th order is the same as that obtained by
composing the optimal Sobolev embedding of order k with the optimal Sobolev embedding of order I (see [21, 23, 46]
and references therein). Another possible application is description of optimal rearrangement-invariant function norms
for compositions of some operators of harmonic analysis (see [30] and references therein for optimal behavior of some
classical operators on rearrangement-invariant function spaces). Finally, the motivation behind studying function norms
induced by Hy, ,, , °Hy, v, », 18 similar.

5.1 | Iteration principle forR, ,
The following proposition is the first step toward the sharp iteration principle for R,, ,, ,,.
Proposition 5.1. Let || - |[x(o,r) be a rearrangement-invariant function norm.

(1) Letvy,v, : (0,L) = (0,L) be increasing bijections. Assume that v, € D°. If L = oo, assume that v, € D*.

(2) Letuy,u, : (0,L) - (0, c0) be nonincreasing.

(3) Let v; : (0,L) - (0, 00) be measurable. Let v, : (0,L) — (0, 00) be a nonincreasing function satisfying the averaging
condition (4.24).

Set v = v,0v, and
u(t) = uy (n () (v ()L (v, (1)), t € (0,L). (5.1
We have that
1Ry 01,91 Rty 0,0, (TN Mx0,0) 2 IRy 00 (F 0,1

forevery f € IMT(0, L), in which the multiplicative constant depends only on v, and the averaging constant of v,.
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©) — —
Proof. Note that inf,¢( ) % > 0, where 6 > 1issuch thatv, € Dg and, if L = oo, also v, € DZ°. Consequently, there is
2

N € N, such that »,(¢t) < sz(é) for every t € (0, L). Hence, for every f € 9™ (0, L), we have that

v, (t) va( é)
/ f*(Suy(s)ds <N / f*(S)uy(s)ds foreveryt € (0,L) (5.2)
0 0
owing to the fact that f*u, is nonincreasing. Thanks to the monotonicity of u; and v,, the fact that v, satisfies the averaging
condition (4.24) and the inequality (5.2), we have that

v(t)
U1 (Ou (v1 (D)1 (D2 (v1(£)) Fr(Suy(s) ds
0

X(0,L)

vi(t) v(t)
< [or@um om0 / 0y(s) ds / Fua(s)ds
0 0

X(0,L)

0) (1)
U1 (D (v1(1)) vy(s)ds fr(uy(s)ds

n®
o 0

Q

X(0,L)

vi(t) v(t)
or(0) /ﬁ n@uEds [ fus)ds
2]

0

IA

X(0,L)

n® )

v(t) va(
0 [, woueds [0 poneds
2]

v1(t) v,(s)
01(0) /L <v2<s) /0 FH @) df)ul(S) ds
2]

v1(t) v,(s)
t * d d
01(0) /0 <v2<s) /0 FA @) r)m(s) 5

Ruy o1, (R 0,0, (F)))

N

X(0,L)

IN

X(0,L)

IA

X(0,L)

IA

for every f € M*(0,L). Here, we used the Hardy-Littlewood inequality (2.4) in the last inequality. O

X(0,L)

We are now in a position to establish the sharp iteration principle for R, ,..
Theorem 5.2. Let|| - ||x(,r) be a rearrangement-invariant function norm.

(1) Let vy, v,,uy,u, be as in Proposition 5.1.
(2) Letv; : (0,L) - (0, o0) be a continuous function. Let v, : (0,L) — (0, o) be defined by

1 —
v ()

where& : (0,L) — (0, o) is a measurable function. Assume that the function u, v, satisfies the averaging condition (4.24).

vy(t)
/ &(s)ds, t € (0,L),
0

Let v be the function defined by (5.1). Set v = v,0v, and

() = t € (0,L).

U,(Ou(v=1(1)’
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Assume that n and n/& are equivalent to nonincreasing functions. Furthermore, assume that there are positive constants C,
and C, such that

/ n(S)uy(s)ds < C U, (tn(t) forae t € (0,L) (5.3)
and ’

% / U,(v(s)v(s)ds > C,U,(v(H))v(t) foraee. t € (0,L). (5.4)
0

We have that

”Rul,ul,vl ((Ruz,uz,vz(f*))*)”X(O,L) i ”Ruz,v,v(f*)“X(O,L)

forevery f € IMT(0, L). Here, the multiplicative constants depend only on vy, v,, C1, C,, the averaging constant of u,v, and
the multiplicative constants in the equivalences of n and g to nonincreasing functions.

Proof. First, note that the fact that v,u, satisfies the averaging condition (4.24) together with the monotonicity of u;
implies that v,, too, satisfies the averaging condition (4.24) (with the same multiplicative constant). Hence, we have that

”Rul,vl,vl((Ruz,vz,vz(f*))*)”X(O,L) 2 ”Ruz,u,v(f*)”X(O,L) for everyf € 9'72+(0’ L)’

thanks to Proposition 5.1. Therefore, we only need to prove the opposite inequality.

We may assume that u, is nondegenerate and ¥ € X(0,L), where ¥ is defined as 1(t) = v(O)U,(¥(£)) x(o,0)(t) +
V(D)X (L,00)(8), t € (0, L). Indeed, if it is not the case, then ||R,,, ,,(f*)lIx(0,0) = oo forevery f € M (0, L) that is not equiv-
alent to 0 a.e. Proposition 3.1 with u = u, guarantees that there is a rearrangement-invariant function space Z(0, L) such
that

1 lzo.L) = IRy 00 (FIx(or) forevery f € M*(0,L).

Furthermore, by (3.18) and the Hardy-Littlewood inequality (2.4), we have that

sup ”Huz,v,v—lg”Z’(O,L) =1 (5~5)
llglxro,ry<t

Note that, for every f € (0, L), the function

v,(8) 1
O,L)>t+ vz(t)/ E(S)u,(s) Slllli) % *(t)ds
0 TE|s,

is nonincreasing. Indeed it is the integral mean of the nonincreasing function (0,L) 3 s + u,(s) sup_, els.L) % f*(r) over
the interval (0, v,(¢)) with respect to the measure £(s) ds. By (2.9) and (3.17), we have that

L
”Rul,vl,vl ((Ruz,vz,vz(f*))*)“X(O,L) = sup / (Ruz,vz,vz(f*))*(t)Hulyl,yl—lg([) dt
0

llglxrco,ry<1

L ,(5)
= sup / [vz(s) / u(7)f*(7) d‘r] (t)Hul,Ul,v;lg(t) dt
0 0

llgllxro.r)<1

L v3(s) *
< sup / [v2<s) / EDu(r) sup —— *(x)dr} (OH,, 4, ,18(0) dt
0 0

ligllxro,p)<1 x€[z,L) £(x)

L va(0) 1
= sup 1/ vz(t)/ E(Suy(s) sup ——f*(1) dsHul‘Uth-lg(t) dt
y<1Jo 0

lglxr o efs,) £(T)
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L 1 . L L
=5 /0 <§<s>7§[1£) ol (T)><uz(s) [ om0 /mlmgu)vl(x)dxdt) ds

L L
1
< ||§@® sup mf *(s) sup  |lua(t) Ux(8)u () / g(@ui(r) dr ds
seft,L) S(S Z(0,L) llglxro.)<1 v;l(t) v]’l(s) 2/0L)
1 L "
= |&(t) sup g_f *(s) sup  [lua(f) g(®ui () / Uy (S)up (s) ds dt
selr.n) §(5) zoo.0) I8lxon <1 0 0 200
1 L
S|[E@) sup = f*(s) su u (1) / @1 (M1 (Dug (1 (D) (v1(7)) dT
seler) )7 50 Nelxron <t v10) 20D
1 .
=|§(®) sup ——f*(s) sup  ||Huy,v,-18ll 20,1
selt,L) HO) Z(0.,L) llgllxro,)<1
1 .
= g(t) sup _f(S) 5
selr,r) §() 200

for every f € IMM™*(0, L). Here, we used Fubini’s theorem in the fourth and fifth equalities, the Holder inequality (2.14) in
the second inequality, the fact that u; v, satisfies the averaging condition (4.24) in the last inequality, and (5.5) in the last
equality. Therefore, the proof will be finished once we show that

Since the function % is equivalent to a nonincreasing function, we have that

for every f € 9IM*(0, L). Hence, it is sufficient to show that

Note that, for every f € I+(0,L),

E(t) sup o £*(s)

S R0 (fllxo,ry forevery f € M*(0,L).
selr,r) §(8)

Z(0,L)

n(6) sup —— 1*(s)

1,
E(1) sup —f*(s) sete) 70S)

<
selt,r) §(5)

Z(0,L)

Z(0,L)

7(t) sup —— f*(s)

SRy, 0 (fIIxory forevery f € M*(0,L). (5.6)
sels,L) 1(s)

Z(0,L)

~
~

Z(0,L)

n(t) sup —— F*(s)

v(t) 1
o o(t) / w()(s) sup —— f*(@)ds
selt, 0

7€(s,L) 77(7)

X(0,L)

<

v 1 ..
o(t) /O W) wp (@) ds

X(0,L)

v(t)
v(r)( sup if*(r)) / wy(s)n(s) ds
0

+
cev@,L) N(T)

, (5.7)
X(0,L)

inasmuch as 7 is equivalent to a nonincreasing function. Furthermore, since 7 is equivalent to a nonincreasing function
and satisfies (5.3), [34, Theorem 3.2] guarantees that

v(t)

v(t)
/0 o) sup %f*(r)dss [ promas
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| MATHEMATISCHE|
for every t € (0,L) and every f € IM*(0, L). Here, the multiplicative constant depends only on C,. Hence,
»(t) (1)
v(t) / uy(s)n(s) sup —f *(T)ds v(®) Fr(®uy(s)ds
0 T€[s,(t)) 77( ) X0.L) 0 X(0,0)
= ”Ruz,v,v(f*)”X(O,L) (5.8)

for every f € IM*(0, L). Furthermore, thanks to the fact that » satisfies (5.3) again, we have that

(1)
v(t)< sup Ef*( )) / uy(s)n(s) ds S [p@OUw(On(» (1))  sup ﬂf*( 7)
ren)L) 7 x0L) relv(n),L) T X(0.1)
= —f*(®
TE[‘I/(t) L 77(1') X0.L)
= —— (D) (5.9)
re[t L) 7)("1( ) X(0.L)
for every f € IM*(0,L). We claim that
(1) SR * . 5.10
re[t 0 77(”( ))f ( ( ) o ” uz,v,v(f )”X(O,L) ( )
Thanks to the Hardy-Littlewood-Pélya principle (2.7), it is sufficient to show that
¢
/ ff(r))ds S / (Ry, 00 (f*))*(s)ds forevery ¢ € (0, L). (5.11)
re[s L) 7](7/( )
To this end, we have that
t t t
") ds S / OO s = [ U0eREs v ds
| 2 e oo ) /
t t
< [ Ruosl W05 < [ R F) 015 (512)
0 0
forevery t € (0, L). Here, the first inequality follows from [34, Theorem 3.2] (the fact that the function (0,L) 3 s n(vl(s)) =

U,(v(s))v(s) is equivalent to a nondecreasing function and satisfies (5.4) was used here), the second inequality follows from
the monotonicity of f*, and the last one follows from the Hardy-Littlewood inequality (2.4). Furthermore, owing to (5.4)
again, we have that

———f*(w(0)) = sup U,(v(@))v(D)f*(»(1)) S sup <% / Uz(V(S))U(S)dS>f *(v(0)
0

re[t L) 77(7)( )) T€lt,L) T€(t,L)

IN
n e
=
]
N>
N =
O\,

A

UGS GO < sup L [ Ry (N6 ds
0

T€lt,L)

IA

sup / Ruyor(f)*(5)ds = 1 / Ry (F))(5) ds. (5.13)

T€Eft T

Inequality (5.11) now follows from (5.12) and (5.13) inasmuch as

t t
d d
/0 T ! ) s</0 B AoTe: ! ) S SRR

for every t € (0,L).
Finally, by combining (5.7) with (5.8), (5.9), and (5.10), we obtain (5.6). O
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Remark 5.3. Since Theorem 5.2 has several assumptions, it is instructive to provide a concrete, important example, which
is also quite general. Let oy, &3, 81, B2, 71, 72 € (0, 0). Set v;(¢) = t%, u;(t) = tﬁf—lbj(t), and v;(t) = t}'/'_lcj(t), t € (0,L),
Jj = 1,2, where b, ¢; are continuous slowly varying functions. Set d = (b,0v;) - ¢; - (c;0v;) and d = (byov;) - ¢;. Assume
thaty, < 1,8, +y, > 1,and

aBrtafrtr—-DtnzL aBr+apr—a)+yi2L ay(Bi+y,—D+r <L

Ifay (B 4+ By + 72— 1) + 71 = 1oray(B; + @B, — @) + y; = 1, also assume that d or d, respectively, is equivalent to a
nondecreasing function. Under these assumptions, we can use Theorem 5.2 to obtain that

%192

t5d(t)/ fH(s)sP2~1 ds
0

~
~

(1 %2 *
¢ d d
0r(0) /0 [w) /0 F@us0) a] () (s) ds

X(0,L) X(0.L)
for every f € MM*(0,L), where § = a;(B; + ¥, — 1) +y; — L.
When §; =1and b; = ¢; =1, j = 1,2, the assumptions are satisfied provided that
g +y)+rnzl g+ 2l ayya+yi <1l (5.14)

In particular, (5.14) is satisfied if (cf. [21, Theorem 3.4])

m+y, 2L, g+ 21, gy, +y <1

5.2 | Iteration principle for H, , ,

We conclude this section with a H,,, ,, counterpart to Theorem 5.2, whose proof is substantially simpler than that of the
theorem.

Proposition 5.4. Let || - ||x(o,r) be a rearrangement-invariant function norm.

(D Letvy,v, : (0,L) = (0, c0) be increasing bijections. Assume that v, € D°. IfL = co, assume that v, € D*.
(2) Letuy,u,,vy,0; : (0,L) — (0, ) be measurable. Assume that the function v, u, is equivalent to a nonincreasing function
and that it satisfies the averaging condition (4.24).

Set
v(t) = v, (Do (03 (v (D))a(8), t € (0, L),
and v = v,ov,. We have that

”Hul,u],v] (Huz,vz,vzf)”X(O,L) ~ ”Hul,v,vf”X(O,L) fOV everyf € m+(0’L)- (5~15)

Here, the multiplicative constants depend only on v,, the averaging constant of v1u,, and the multiplicative constants in the
equivalence of v u, to a nonincreasing function.
Finally, assume, in addition, that

(D) u; and u, are nonincreasing,
(2) v, is defined by

RO)
L / E(s)ds foreveryt € (0,L),
vy (1) 0

where & : (0,L) — (0, 00) is a measurable function,
(3) the operator T, defined by (4.2) with ¢ = uy /£ is bounded on X' (0, L).
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Then,
sup sup (1 Huy o bllxony & 8P 1Huyo8lixn)  forevery f € M0, L).
g~f hNHuz,vz,vzg g~f
GEM¥(O.L) hemM+(0.L) gEMH(O.L)

Here, the multiplicative constants depend only on the norm of T, on X'(0, L) and the multiplicative constant in (5.15).

Proof. On the one hand, we have that

L L
”Hul,vl,vl (Huz,vz,vzf)”X(O,L) = ul([) <u2(s) f(T)UZ(T) dT)”Z(S)Ul(S) ds

vy (1) va(s)

X(0,L)

vl (D)

L
= [lw / LT Uy (s)o1(s) ds dr
v(t

()

X(0,L)

IA

L v;1(0)
u (1) /( )f(T)Uz(T)/ uy(s)vi(s) dsdr
v(t 0

X(0.L)

N

L
u (1) / ( )f @3 (@O (vy (@) (v (7)) de
v(t

X(0.L)
= |Hy, v fllxc0,1)

for every f € IM*(0, L), thanks to the fact that v,u, satisfies the averaging condition (4.24).

As for the opposite inequality, observe that M = inf re.b) u (it)) > 1, where 6 > 1 is such that v, € Qg and, if L = oo,
g) N

alsov; € Dg°. SetK = min{%, v;l(é)}. We have that

”Hul U1,V (Huz,uz,vz f)”X(O,L)

L V;l(‘[)
= |lug (1) / f(‘f)vz(f)/ uy(s)vy(s) ds dr
(1) v () X(.L)
L vz’l(‘r)
> |[X0.x0)(Bu () f(@uy(7) uy(s)vy(s)dsdr
vo(Mvy (1)) v1(t) X(0.1)
L
2 [ Xo.xz)(ui(®) F@u@u ;@) (v @)W, H(T) — v1 (1) de
V(M (t)) X(0,L)
L
M-1
2 —r Xo.xr)(Ou () f@u(r)dr
v2(Mvy (1)) X(0,L)
L
M-1
Vi Xo,xn)®ui(t) f@u(r)dr
v2(v1(60) X(0,L)
M-1 t L
> lxon(g)m® [ | f@u@de
va(vi(%) X(0.L)
L
> M2k u) [ f@uar
() X(0.L)
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for every f € IMM™*(0, L). Here, we used the fact that v, u, is equivalent to a nonincreasing function and the boundedness
of the dilation operator D1 (see (2.19)).

K
Finally, under the additional assumptions, we have that

sup sup ||Hu1,u1 W h”X(O,L) ~ sup ||Hu1,v1,v1 (Huz,uz,vzg)”X(O,L)
g~f h~Hy, v, v,8 g~f
2€M*(0,L) hem*(0,L) geM*(0,L)

~  sup ”Hul,u,vg”X(O,L)
g~f
geM*(o,L)

for every f € IMM*(0, L), thanks to (4.4) combined with (5.15). O

Remark 5.5. If T,  is not bounded on X ’(0, ), then, while we still have that

sup sup ”Hul,ul,vlh”X(O,L) Z sup ”Hul,v,vg”X(O,L) for eVel’Yf € m+(0’L)’
g~f hNHuz,uz,Vzg g~f
g€M*(0.L) hem+(0,L) geM*(0,L)

it remains an open question whether the opposite inequality (is)/(can be) valid.

6 | CONCRETE EXAMPLES OF OPTIMAL FUNCTION SPACES

We conclude this paper with a few concrete examples of optimal function spaces. Lety € [0,1) and § > 0. Set v(¢t) = =117
andv(t) = ct®,t € (0,L), wherec = 1ifL = co and ¢ = L' % if L < co. Throughout this section, R, sand H, 5 denote R, ,,,,
and H, , ,, respectively. In all the examples, the fixed function space is a Lorentz-Zygmund space. The class of Lorentz-
Zygmund spaces contains several customary function spaces, for example, the Lebesgue spaces L?, the Lorentz spaces
LP4, and some Orlicz spaces—namely, logarithmic and exponential Orlicz spaces.

If L = oo and A = (&, &ts,) € R?, we define the broken logarithmic function ff as t’?\ = f?OX(O,l] + f’;‘“’;((lm), where
¢ j is defined by (4.23). Let p, q € [1, 0], A = (g, % ); B = (Bo, o) € R2,and a, 8 € R.IfL = oo, the Lorentz-Zygmund
space LP3B(0, 00) is defined as the collection of all the functions f € (0, co) for which the functional || - || LPIAB(0,00)
defined as

1.1
tr a N OETOf*(1)

1flLpane@,c) = (6.1)

L4(0,00)

is finite. If L < o, the Lorentz-Zygmund space LP-%%f(0, L) is defined as the collection of all the functions f € (0, L)
for which the functional || - || p.qws(o ) defined as

Il ppamsory = ||t7 2 ESOESOf*(@) (6.2)

L4(0,L)

is finite. When B = (0,0) and 8 = 0, we write LP%"(0, c0) and LP9%(0, L) for short, respectively. Similarly, when A = B =
(0,0)and o = 8 = 0, we write LP9(0, oo0) and LP-4(0, L) for short, respectively. Note that these are the usual Lorentz spaces.
We shall also encounter Lorentz-Zygmund spaces LPTAB) (0, 00) and LP-3%A)(0, L). In the definitions of these spaces, the
nonincreasing rearrangement f* is replaced by the maximal nonincreasing rearrangement f**. At one point, we will need
a Lorentz-Zygmund space with three tiers of logarithm, which is defined in the obvious way. For more information on
Lorentz-Zygmund spaces, see [50]. In particular, the functional || - || LpaA(0,00) 1S €quivalent to a rearrangement-invariant
function norm if and only if p=q =1, ay >0, and o, <0, or if p € (1,0) and g € [1, o], or if p = 0, q € [1, ),
and ap +1/q <0, or if p =g = co and &, < 0. The functional || - || p.ex(,r) is equivalent to a rearrangement-invariant
function norm ifand onlyif p=q=1,a > 0,0rif p e (1,0) and q € [1, 0], 0rif p = 0, g € [1,0),and a + 1/ < 0,
or if p = g = o0 and a < 0. Throughout the rest of this section, we implicitly assume that the parameters p, g, A, and «
satisfy one of these conditions.
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We omit proofs in this section, which are to some extent straightforward but lengthy and technical. However, the inter-
ested reader can find detailed proofs in the author’s PhD thesis [45, section 2.2.3]. Some particular examples with detailed
proofs can also be found in [21, 30, 46].

6.1 | Optimal function spaces for R, s

We start with optimal domain spaces for the operator R, 5.

Proposition 6.1. Lety € [0,1) and § > 0.
If L = oo, the optimal domain space X (0, co) for the operator R, 5 and the space LPGA(0, 00) satisfies

LM%+ (0, o0) ifp= _,q_1 dap+1<0,a+1<0,7€(0,1);
LUB@o+lawt (0, 00)  if p = a= Lay+1>0,a,+1<0,y€(0,1)or
p=q—1 ay 20,0, +1<0,7=0;
LBE0ae+ D10 (0, 00)  if p = _,q Lay+1=0, ocm+1<0 y €(0,1);
L&A, 00) ifp= _,qe(l ), Ao + = <Oye(0 1) or
1
XO,0)=1 p= _"1—°°“°o5°7€(01)
P A
L0 70,00)  ifpe(—,——)y+8<1lor
ly 175
pe(— oo)y+5>1‘
LoGA(0, 00) ifp_lyaoc0+ <0, y+d8<1lor
p—lla,q 0,0 <0, y+56<1;
5 on !
Ly+o—1 (0, ) ifp=q=00,00<0,a5 >0,y+8> 1.

If L < oo, the optimal domain space X (0, L) for the operator R, 5 and the space LP-%%(0, L) satisfies

L(o,L) ifpell,; )yE(O 1) or
pzf,a+ <0,ye(0,1)or
p= l,q— ,a<0,y€(0,1)

LbBet (o, L) lfp— _,q—loc+1>0 y€(,Dor
p—q—1a>0y 0;

L1010, L) ifp= _,q_1 a+1=0, ye(o 1);

x(0.1) = 41450, ifp= _,qE(l oo)oc+ >0,y €(0,1)or

p= i,q—oo a>0ye(01)

%

1+p(y+6-1)"" —_

Li+p(r (0,L) lfpe(lylycs)y+5<lor
pE(—,oo)y+5>1'

L*%%(0,L) lfp— ,a+ - <0y+5<1or

—s’
q oo,och,;/+551,

p_
i
Ly+5—1’°°’a(0,L) ifp=qg=oc0,a<0,y4+6>1.

The following proposition describes optimal target spaces for the operator R, 5.
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Proposition 6.2. Lety € [0,1) and § > 0.
If L = oo, the optimal target space X (0, co) for the operator R, 5 and the space LP%A(0, o0) satisfies

X(0,00) =

L
L=’

(0,00
Ll,l;(ao—l,am—l)(o’ oo)

p .
s (0, )

LPEGA(0, 00)

1
——,00;A
L5770, 00)

LoA(0, 00)
L*(0, 00)

fp=qg=LlLay=a,=07y€(0,1)
fp=q=Lay21a,<0,y=0;
ifpe,o),y+8<1L,ye(0,1)or
pe(l,0),8<1,y=0o0r

s
PE )y +d>1
ifpe(,00),6=1y=0o0r
P=°°,q6[1,00),a0+§<0,6=1,y=00r
Pp=g=0,0,<06=1y=0;
fp=q=00,00<0,05, 20, y+6 <Ly € (0,1)or
P=q=00,00<0,0,>00<1y=0;

. 5
=——,q= < > .
fp=57d=0a0<0a20y+5>1

ifp:}%,qe[l,oo),aozaw=0,y+5>1,y€(0,1),

If L < oo, the optimal target space X (0, L) for the operator R, s and the space LP%%(0, L) satisfies

X(0,L) =+

1

Li="(0,L)
Ll,l;a—l (0, L)

ifp=qg=1La=0y€(01)
fp=q=Laz2ly=0;

P .
Lp(l—y—a>+5’q’a(0,L) ifpe(,00),y+6<1y€(0,1)or

LPa(0, L)

1 .
L5 %(0,L)

Lo%(0, L)
L*(0,L)

pe(l,0),8<1,y=0o0r

5 .
Pe(l,}m),7+5>1,
ifpe(l,0),8=1y=0o0r
p=oo,q€[1,oo),oc+$<0,6=1,y=00r
p=qg=00,a<08=1y=0;
ifp=q=c0,a<0,y+5<1Lye(0,1)or
p=q=00,a<08<1Ly=0;
ifp=——g=coa<0y+5>1;

y+6-1
ifPZy%_l,q<00,0(=0,;/+5>1,7E(0,1)0r
)
pE(m,OO],}’+5>1.

6.2 | Optimal function spaces for H, ;

The following proposition describes optimal domain spaces for the operator H, 5.

Proposition 6.3. Lety € [0,1)and § > 0.
IfL = oo, the optimal domain space X (0, o) for the operator H, 5 and the space LPGA(0, 00) satisfies
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LA
L7+5H(0,00) U‘p:q:l,aozo,aooso,}/+5sl;
LLEA(Q, 00) ifp:%,q:l,aozo,am50,7+5>l;
L'(0, c0) ifp=%,a():ocm=0,y+5>1,y€(0,1);

P .
X(0,00) =1 LW’qA(O’ )

11
L7 (0, )

Loo,oo;(a0+l,a‘x,+1)(0’ oo)

ifpe(,o),y+6<1lor
pe(&,oo),y+5>1;

ifP:q:‘x’,aozaooZO,}’G(O,l);
ifp=q=00,00+1<0,a,>0,7=0.

IfL < oo, the optimal domain space X (0, L) for the operator H, 5 and the space LP%%(0, L) satisfies

LY(0,L)

1,1
X(O.I) = L (0,L)

11
L7 (0,L)

I
L7+ (0, L)

P
Lpr+s ’q’a(o, L)

Loo,oo;a+1 (0 L)

ifp=q=1La>20y+6<1;

ifpe[l,%y),y+5>lor
p=%,a=0,y+5>1,y€(0,1);
ifp:%,q=1,azo,y+5>1;

ifpe(l,00),y+6<1lor
pe(%,oo),y+5>1;

ifp=q=o00,axa=0,y€(0,1);
ifp=gq=00,a+1<0,y=0.

Finally, we end with optimal target spaces for the operator H, 5.

Proposition 6.4. Lety € [0,1) and § > 0.

IfL = oo, the optimal target space X (0, o0) for the operator H, 5 and the space LP%A(0, 0o) satisfies

i,q;A

L1-pr"" (0, 00)

Ll,l;A(O, 00)
Ll,l;(ao,o)(o, )
La@0-Law=1)(0, 0o0)

L(Lq;(ao—l,—g)xo,—l)) 0. 00)
X;(0, 0
X(0, 00 = ) 1(0, )
Loo,q;(ao—l,orm—l)(o, oo)

X,(0, 00)

Loo,oo;(O,ocoo—l)(O’ oo)

Loo,q;<—3,aoo—1),<—1,0)

(0, 0)
X3(O, OO)
L*(0, )

Loo,oo;(ao—l,aoo—l)(o’ OO)

ifp=q=1L0y>20,a, <0, y+6>1or
pe(l,}l,),y+521or
171

pe(ﬁ,}—,),y+5<1,

i = — = > < ;

ifp y+5,q Loay>0a, <0,y+6<1;
ifp=y%a,q=1,oc020,ocoo>0,y+5<1;

. 1 1 1 .
1fp—m,qe(l,oo],a0>1—a,aw<1—5,y+5<1,

. 1 1 1 )
lfp—m,qe(l,oo],oc0>l—a,ocm—l—a,y+5<1,

ifp=—ge(l,olay>l-—,au>l—-y+8<1;
;1/+5 L lq q
ifP=;,060<1—5,0£°o>1—5,ye(0,1);
ifP=i,qe[l,oo),ao>l—é,ocw>1—$,ye(0,1)or
p=l,q=1,oco=0,ocoo>0,ye(0,1);
Y

fp=".q=a>Lay>Lyc01)

ifp:%,qe(l,oo],ocozl—é,ocm>1—$,ye(0,1);
ifp=i,q:l,a0<0,ocm=0,ye(0,1);
ifp:%,qzl,ocOZO,ocm=O,ye(0,l);
ifp=q=00,00<0,00, >1,y=0.
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Here, X;,(0, ), X5(0, o), and X3(0, o0) are rearrangement-invariant function spaces such that
1
1-—- —_ *
1 llx,0.00) 2 NlE €71 Ol 0.1) + N F L1 0,00)5

1
1 f 0,000 & NIt 9 €571 f*(O)X(1,00) O L(0,00) F 1 lLo0(0,00)
£ lxs0,00) & NETHEO f* (Ol L1 0,1

forevery f € M(0, o).
If L < oo, the optimal target space X (0, L) for the operator H, 5 and the space LP%%(0, L) satisfies

P .
L™0L)  ifp=qg=lLa20y+8=1or
pe)y+s=1or
Y
1
pe(ﬁ,;),7+5<1’
LLLe(0, L) U‘p:?,qzl,azo,y+6<1;
Y
1

L4aeD(0,L)  ifp=—— qe (Lol a>1- Ly+s<y
V4 q

X(0,L1) = 4L®F10,L)  ifp= i a<l- :; y €(0,1);
£ 0 ifp = ge@ola=1-2ye1);
L*(0,L) ifp=;ll,a>1—l,ye(0,1)or
p= i,qz 1,«a ZqO,yE(O,I)or
p>-ye©1)
Loa=1(0, L) ifp=q=o00,0 <0,y =0.
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1. Introduction

The principal motivation for our research is to investigate the applicability of interpolation techniques,
in particular the K-method, to sharp Gaussian—Sobolev embeddings, or, more generally, Boltzman—Sobolev
embeddings. Such an approach was successfully applied earlier for example to Euclidean—Sobolev embed-
dings ([18]), boundary trace embeddings ([7]), or to a wide variety of classical operators of harmonic analysis
([11]). The method can be outlined as follows: we begin with two sharp endpoint estimates from which an
inequality between corresponding K-functionals is derived (we will refer to this step as a K-inequality).
The K-inequality typically gives a pointwise comparison of certain operators involving nonincreasing rear-
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rangements of images of an operator to those involving the functions themselves. This inequality is then
corroborated using ideas involving some modification of the Hardy-Littlewood—Pélya relation. In case of
Sobolev embeddings, some result in the spirit of the DeVore—-Scherer theorem is used at the end.

In [18], [7] and [11], this approach worked very well. On the other hand, for example in [8], where sharp
Gaussian—Sobolev embeddings were established, interpolation methods were not used. Instead, the optimal
embeddings were derived from an appropriate isoperimetric inequality. This step required a symmetrization
argument exploiting a general Pélya—Szegé principle on the decrease of rearrangement-invariant norms of
the gradient of Sobolev functions in the Gauss space, extending earlier results of [12] and [27]. The proof
relied upon the Gaussian isoperimetric inequality by Borell [4] which gives an explicit description of the
isoperimetric profile of R™ endowed with the probability Gaussian measure. A serious disadvantage of this
technique consists in the fact that it works only for the first-order embeddings. This shortcoming was later
overcome by establishing higher-order results using sharp iteration methods ([9]). Thanks to those results,
sharp function spaces appearing in such embeddings are known, at least in the rearrangement-invariant
environment.

In the light of the described situation, it would clearly be of interest to investigate the very existence of an
operator (or operators) whose boundedness between a given pair of rearrangement-invariant function spaces
would guarantee that every operator satisfying the K-inequality corresponding to specific pairs of endpoint
spaces, modeled upon the example of endpoint spaces appropriate for Gaussian—Sobolev embeddings, is
bounded between that pair. This idea is to some extent connected with the classical result of Calderén
([6]). However, in this paper, we are not so much interested in characterizing Calderén couples, but instead
we aim at nailing down those pairs of function spaces for which the corresponding K-inequality always
guarantees the boundedness of operators. Although our research was originally motivated by Gaussian—
Sobolev embeddings, operators having similar endpoint behavior appear also in other circumstances, for
instance in studying problems appearing in Gaussian harmonic analysis ([28]).

A prototypical example, motivated by the Gaussian—-Sobolev embeddings, of endpoint behavior that we
have in our mind is that of an operator T satisfying the K-inequality

K(Tf,t;L\/logL,e~") < K(f,t; L', L) for every t € (0,1) (1.1)

with a multiplicative constant independent of f. It will be useful to notice that both of the spaces on
the left-hand side are the classical Orlicz spaces of either logarithmic or exponential type, sometimes also
called Zygmund classes. It is also important to recall that these spaces are neither Lebesgue spaces nor two-
parameter Lorentz spaces, which makes their study through interpolation techniques considerably difficult.
On the other hand, they are special cases of the Lorentz—Zygmund spaces ([2]), and also of the yet more
general Lorentz—Karamata spaces, based on the so-called slowly varying functions. These spaces were first
introduced in [10] and then treated by many authors (see e.g. [1,13,14,25]). It might be useful to note that,
in the notation of Lorentz—Zygmund spaces [2], (1.1) reads as

K(Tf,t; LVY3 [2o%3) < K(f,t: L', L) for every t € (0, 1). (1.2)

It turns out that the principal property of every operator T satisfying (1.2) is the validity of

/% ds < /]”(Lgi\%) ds for every t € (0,1). (1.3)

log

We shall use a far more general form of this inequality as a point of departure. Namely, for p € (0, 00) and
for a pair (61,62) of slowly varying functions, we will consider operators T satisfying
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/[(Tf)*(s)ﬁl(s)]p ds S / [f* (Ofl(sl/p)p)&(S)ﬁz(sylr ds
0 0

for every f € LP(R,p) and t € (0,1), where
c:[0,1] — [0,1]

is the increasing, bijective function such that

a(t)?
tr = é / [f}l(s)ﬁQ(s)_l]p ds for every t € [0,1]
0
for an appropriate constant C'. Motivated by the principal inspiration and motivation, we shall call such
operators (p, 61, 62)-gaussible.

Our main result is Theorem 3.11, complemented with Theorem 3.12, below. It gives several character-
izations of boundedness of every (p, 61, 62)-gaussible operator from X to Y, where X,Y is a prescribed
pair of rearrangement-invariant spaces over two (possibly different) nonatomic measure spaces of measure
1. Of course, our choice of the value 1 is made only for technical convenience, and is immaterial as simple
modifications can be used to extend the results to any nonatomic finite measure spaces. For the particular
case corresponding to (1.1), Theorems 3.11 and 3.12 yield (among other results) that for a given pair of
rearrangement-invariant spaces X and Y, the following three statements are equivalent:

(i) every operator T satisfying (1.3) is bounded from X to Y,
(ii) every operator T satisfying (1.1) is bounded from X to Y,
(iii) the operator U defined by Uf(s) = f*(slog %)\/@ for s € (0,1) and every suitable f is bounded
from X(0,1) to Y(0,1), where X (0,1) and Y (0,1) are the representation spaces of X and Y in the
classical Lorentz—Luxemburg sense.

It is worth noticing that the operator U in (iii) is far away from being quasilinear, let alone linear.

To provide the interested reader with some useful information, we shall now describe the motivation and
what lies at the root of (1.2) in more detail. The story begins with the seminal paper [16] of L. Gross,
who established the first of Gaussian-Sobolev embeddings and also pointed out its importance. In the
study of quantum fields and hypercontractivity semigroups, one often needs semigroup estimates, which
can be equivalently described in terms of inequalities of Sobolev type in infinitely many variables (see, for
instance, [23] and the references therein). In [16], the major problem occurring in attempts to generalize
classical Sobolev embeddings to cases of infinitely many variables (recall that the Lebesgue measure does
not make sense for infinitely many variables) was solved by replacing the Lebesgue measure by the Gaussian
probability measure in R™, n > 1, having the density

_n —l=|?

dya(x) = (2m) " Fe 5 da,

and requiring the embedding constants to be independent of the dimension. Since ~,(R™) = 1 for every
n € N, taking limit as n — oo makes sense. It should be mentioned though that another very important
question was settled in the same paper, a question concerned with the comparison of integrability of the
gradient of a scalar function of several variables with the integrability of the function itself. While in the
Euclidean environment there is always a huge gain in integrability, expressible by change of certain power,
no such thing is available in the Gaussian setting. Typically, if Vu € LP(R™,dx) for some p € [1,n), then
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u € L#—&P(R”, dz), in which dz stands for the n-dimensional Lebesgue measure, and, of course, n"—_’;) > p.
But with n — oo one has n"—_pp — p, so there is a good chance that the gain will be lost. However, L. Gross
discovered that there still is some gain, albeit only of a logarithmic, rather than power, nature. Namely,
he proved that if a function u satisfies Vu € L?(R",,) and is suitably normalized (for example when
its median is zero), then w itself belongs to a slightly “better” space (better means smaller here), namely

L?log L(R™,~,). A more precise formulation of this inequality reads as follows:

H’LL — U~,, || L2 log L(R™,v,,) S C”VUHLz(]R",'yn)a

where C' depends on neither u nor n, and u,, denotes the integral mean of u, that is
w, = [ ule) o (a).
R~

The discovery of L. Gross paved the way for extensive research of all kinds. His result has been extended,
generalized and modified many times, and simple proofs occurred as well as new applications. In [8], a
comprehensive treatment of sharp Gaussian—Sobolev embeddings of the form

lu = ty, Iy ®e v, < ClIVUllx®? 4, (1.4)
was carried out, in which X and Y are general rearrangement-invariant spaces. The focus has been on
the “optimality” of the function spaces involved. One of the most important discoveries of [8] was that
the Gaussian-Sobolev embedding can be equivalently described by the action of an operator acting on
functions of a single variable, providing thus a considerable simplification of the problem in hand. Namely,
it was shown in [8, Theorem 3.1] that the inequality (1.4) is equivalent to the boundedness of the operator
S defined as

1
_ [ _9(s)
Sg(t) —f/s\/TTzdS

for suitable functions g: (0,1) — R and every ¢t € (0,1) from X (0, 1) to Y (0, 1). This result is usually called
a reduction principle. The operator S is known to satisfy

S: L'(0,1) — L(log L)* (0, 1),

(1.5)
S: L*°(0,1) — exp L*(0, 1),

and, interestingly, this “endpoint behavior” is shared also by the operator U. We shall, however, prove as
a particular case of Theorem 3.12 that U majorizes S in the sense that, for every rearrangement-invariant
space Y (0,1),

HSf*HY(O,l) N HUfHY(o,l) for every f.

Moreover, unlike U, S is linear. The reduction principle leads to a surprising discovery: while the op-
erator S, hence the Gaussian—-Sobolev embedding, always provides a gain in integrability for example
when X(R™,7,) = LP(R™,v,) for p < oo, there is actually a loss of integrability for example when
X(R",7,) = L®(R"™,v,) or X(R"™,~,) = exp L?(R™,~,) for 8 > 0, in which exp L?(R",~,,) is the classical
exponential-type Orlicz space. Roughly speaking, the gain in integrability vanishes, and eventually is even
turned to a loss when we are near the endpoint L°°. This is very graphically reflected by the second part

of (1.5).
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In this paper we focus on operators with endpoint behavior similar to that of (1.1) or (1.2), but for a
considerably wider class of function spaces of which the operator governing the Gaussian—Sobolev embed-
dings is a particular instance. Let us finally add for the sake of completeness that operators of another type
of nonstandard behavior were studied by different methods in [15,20]. However, both the motivation of the
research and techniques used in those papers were completely different.

2. Preliminaries
Conventions.

o Throughout this paper, (R, ) and (S, v) are two (possibly different) probabilistic nonatomic measure
spaces. If (R, ) = ((0,1), A), where A is the 1-dimensional Lebesgue measure on (0, 1), we write in short
(0,1) instead of ((0,1),A).

o« We write P < @, where P, Q) are nonnegative quantities, when there is a positive constant ¢ independent
of all appropriate quantities appearing in the expressions P and @ such that P < c¢- Q. If not stated
explicitly, what “the appropriate quantities appearing in the expressions P and Q" are should be obvious
from the context. At the few places where it is not obvious, we will explicitly specify what the appropriate
quantities are. We also write P 2 @) with the obvious meaning. Furthermore, we write P ~ () when
P <@ and P Z @ simultaneously.

e We adhere to the convention that é =0-00=0.

We set
M(R, ) = {f: f is a p-measurable complex-valued function on R},
and
My (R, p) ={f €e M(R,p1): f >0 p-ae.}.

Rearrangements and rearrangement-invariant function spaces. The nonincreasing rearrangement f*: (0,1)
— [0, 00] of a function f € M(R, p) is defined as

@) =inf{\ € (0,00): p({z € R: |f(x)] > A} <t}), t € (0,1).

The mazimal nonincreasing rearrangement f**: (0,1) — [0, 00] of a function f € M(R, u) is defined as

. t
@)=~ [ f*(s)ds, t € (0,1).
t\O/

If there is any possibility of misinterpretation, we use the more explicit notations f; and f;* instead of f*
and f**, respectively, to stress what measure the rearrangements are taken with respect to. The mapping

f+ f* is monotone in the sense that, for every f,g € M(R, p),
lfl<lgl paeonR = f"<g" on(0,1);

consequently, the same implication remains true if * is replaced by **. We have that f* < f** for every
fe MR, p).

The Hardy lemma ([3, Chapter 2, Proposition 3.6]) ensures that, for every f,g € M, (0,1) and every
nonincreasing h € M4 (0, 1),
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t

¢
if f(s)ds < [ g(s)ds for every t € (0,1),
o,

0
) . (2.1)
then / FIOR() dt < / (®)h(t) dt.
0 0
A functional | - || x(0,1): M+(0,1) — [0,00] is called a rearrangement-invariant Banach function norm

(on (0,1)) if, for all f, g and { fx}ren in M4 (0,1), and every X € [0, 00):

(P1) || fllx(0,) = 0if and only if f =0 a.e. on (0,1); A fllxc,1) = Al fllx,0; If + 9llx0,1) < Ifllx0,1) +
HQHX(o,l);

P2) [Ifllx0,1) < llgllx(0,1) if f < g ae on (0,1);

(P3) [ frllx .1y /N flx0,) if fr /' f ae. on (0,1);

(P4) (1] x(0,1) < 003

(P5) there is a positive constant C'x, possibly depending on || - || x(0,1) but not on f, such that fol f)dt <
Cx|lfllx(0.);

(P6) [Ifllxc0.1) = lgllx(0,1) whenever f* = g*.

The Hardy-Littlewood—Pdlya principle ([3, Chapter 2, Theorem 4.6]) asserts that, for every f, g € M(0,1)

and every rearrangement-invariant Banach function norm || - || x (0,1,
t t
if /f*(s) ds < /g*(s) ds for every t € (0,1), then Hf||X(0,1> < HQHX(U,1)~ (2.2)
0 0
With every rearrangement-invariant Banach function norm || - ||x(0,1), we associate another functional

|l - Ix7(0,1) defined as

1
T p—— /f@ﬂﬂﬁ,fewqu)
0

geM . (0,1)
llgllx 0,1y <1
The functional || - || x/(0,1) is also a rearrangement-invariant Banach function norm ([3, Chapter 2, Proposi-
tion 4.2]), and it is called the associate Banach function norm of || - || x(,1y. Furthermore, we always have
that ([3, Chapter 1, Theorem 2.7])
1
I fllx@©1 = sup /f(t)g(t) dt for every f € M, (0,1), (2.3)
geEM4(0,1)

llgllx70,1)<1 0

that is,

I lexyony = I lxco,)- (2.4)

The supremum in (2.3) does not change when the functions involved are replaced with their nonincreasing
rearrangements ([3, Chapter 2, Proposition 4.2]), that is,

1
Iflxom =  sup /fwmwww for every f € M (0,1).
geM(0,1)
llgllx7¢0,1)<1 0
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Given a rearrangement-invariant Banach function norm || - || x(o,1), we define the functional | - || x (g, as

flxruw = 1fillx@ for every f € M(R,u). (2.5)

Note that || fllx(r,u = Iflllx (R When (R, u) = (0,1), (2.5) extends the given rearrangement-invariant
Banach function norm to all f € M(0,1). The functional || - || x(r,u) restricted to the linear set X (R, u)
defined as

X(R,p) ={f € M(R, p): [|fllx(rp) <00} (2.6)

is a norm (provided that we identify any two functions from M(R, i) coinciding p-a.e. on R, as usual).
In fact, X(R, u) endowed with the norm || - || x(r,.) is a Banach space ([3, Chapter 1, Theorem 1.6]). We
say that X (R, u) is a rearrangement-invariant Banach function space (an r.i. Banach function space). Note
that f € M(R, p) belongs to X (R, u) if and only if || f|| x (r,.) < co.

The rearrangement-invariant Banach function space X’(R, ) built upon the associate Banach function
norm || - | xs(0,1) of || - [l x(0,1) is called the associate Banach function space of X (R, u). Thanks to (2.4), we
have that (X')'(R, 1) = X (R, u). Furthermore, one has that

/Ifl\g\ dp < \[fllxrwllgllx gy for every f,g € M(R, p). (2.7)
R

We shall refer to (2.7) as the Holder inequality.

A functional || - ||x(0,1): M4(0,1) — [0,00] is called a rearrangement-invariant quasi-Banach function
norm (on (0, 1)) if it satisfies all the properties of a rearrangement-invariant Banach function norm but (P1)
and (P5), and instead of (P1) it satisfies, for every f,g € M (0,1) and A > 0,

(P1’) [Ifllx(o,1) = 0 if and only if f = 0 a.e. on (0,1); [[Afllx(0,1) = Allfllx(0,1); there is a constant C' > 1,
such that || f + gllx(0,1) < C (Ifllx(0,1) + lgllx0.1))-

Given a rearrangement-invariant quasi-Banach function norm || - || x(o,1), the functional defined by (2.5) is a
quasinorm on the linear set defined by (2.6). Moreover, X (R, 1) endowed with the quasinorm |- || x (g, is a
quasi-Banach space ([22, Corollary 3.7]), and we called it a rearrangement-invariant quasi-Banach function
space (an r.i. quasi-Banach function space). The rearrangement-invariant (quasi-)Banach function space
X(0,1) is called the representation space of X (R, ).

Statements like, “let X (R, u) be a rearrangement-invariant (quasi-)Banach function space”, are to be
interpreted as “let || - || x(0,1) be a rearrangement-invariant (quasi-)Banach function norm and let X (R, )
be the corresponding rearrangement-invariant (quasi-)Banach function space”.

Let X(R, 1) and Y (R, u1) be rearrangement-invariant (quasi-)Banach function spaces over the same mea-
sure space. We say that X (R, u) is embedded in Y (R, p), and we write X (R, p) < Y (R, p), if there is a
positive constant C such that || f|ly (g, < C|fllx(r,u) for every f € M(R,p). If X(R,u) — Y (R, ) and
Y (R, 1) < X (R, 1) simultaneously, we write X (R, 1) = Y (R, ). We have that ([3, Chapter 1, Theorem 1.8]
and [22, Corollary 3.9])

X(R,p) = Y(R,p) ifand only if X(R,u) CY(R,p).

We say that a rearrangement-invariant quasi-Banach function norm || - [|x(o,1) is p-convex, where p €
(0, 00), if the functional

Al =7 1By | € M(0,1),

X7(0,1)
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is a rearrangement-invariant Banach function norm. The corresponding rearrangement-invariant Banach
function space X » (R, p) is said to be p-convex.

The K -functional for a couple of (quasi-)Banach function spaces (Xo(R, u), X1(R, 1)) is defined, for every
feM(R,p) and t € (0,00), as

K(f,t; Xo, X1) = nf{{lgllx, + ¢llhllx,: f =g+ h},

where the infimum is taken over all representations f = g+h with g € Xpand h € X;. If f ¢ (Xo+X1)(R, p),
then the infimum is to be interpreted as oco.

Orlicz—Karamata spaces. A measurable function &: (0,1) — (0, 00) is said to be slowly varying if for every
€ > 0 there are a nondecreasing function . and a nonincreasing function 6_. such that t°6(¢) ~ 6.(t) and
t7¢6(t) = 6_.(t) on (0,1). A slowly varying function & satisfies

0< inf 6(t) < sup 6(t) < oo foreveryae€ (0,1).
t€fa,1) t€la,1)

A positive linear combination of slowly varying functions is a slowly varying function. If 6,645 are slowly
varying functions, so is 6169. Any real power of a slowly varying function is a slowly varying function. For
every a € R\ {0} and a slowly varying function &, we have that lim; o+ t*6.(t) = lim;_,o+ t*. Furthermore,
if @ > 0, then

t
/871+aﬁ(8) ds = t*6.(t) for every t € (0,1).
0

For more details, we refer the reader to [14,25].
The Orlicz-Karamata functional || - || s 0,1y, Where p € (0,00] and & is a slowly varying function, is
defined as

[fllzee o,y = 1B S D)lLeo,1), f € M4(0,1),

where || - ||Lr(0,1) is the Lebesgue quasi-norm on (0,1), that is,

[Ferd)’ e (0,00),
1fllr0,1) = ( 0 )

esssup | f(t)] if p= 0.
te(0,1)
The functional || - || rs(0,1) is a rearrangement-invariant quasi-Banach function norm provided that either

p € (0,00) or p = o0 and & € L>°(0,1) ([25, Proposition 3.7]). The corresponding function spaces are called
Orlicz-Karamata spaces. The Orlicz-Karamata functional || - || 1s6(0,1) is equivalent to a rearrangement-
invariant Banach function norm if and only if p = 1 and 6 is equivalent to a nonincreasing function, or
p € (1,00), or p=o00 and & € L>(0,1) ([25, Theorem 3.26]). The class of Orlicz-Karamata spaces contains
Lebesgue spaces as well as some important Orlicz spaces. If 6 = 1, then | - HLP)ﬁ(O’l) = llero,y (3
Chapter 2, Proposition 1.8]). Set £(t) = 1 —log(t), t € (0,1). If p € [1,00) and & = ¢*, where a > 0
if p = 1, otherwise @ € R, then LP*(R,u) = LP (log L)*? (R, 1), the Orlicz space induced by a Young
function @ satisfying, for large values of ¢, ®(t) ~ t*(logt)*?. Furthermore, if 6 = ¢, where o < 0, then
L8 (R, 1) = exp L% (R, 1), the Orlicz space induced by a Young function ® satisfying, for large values of
t, ®(t) ~ exp(t~= ). For more details, we refer the reader to [24, Section 8].



S. Baena-Miret et al. / J. Math. Anal. Appl. 516 (2022) 126522 9

3. Main results

In this section we shall state and prove our main results. We begin by introducing a key function.
Definition 3.1. Let p € (0,00) and 64,62 be slowly varying functions. We define the function
o =o0(61,62,p): [0,1] — [0,1]
as the increasing, bijective function satisfying
o)
tP = - / [ﬁl(s)ﬁz(s)fl}p ds for every t € [0,1], (3.1)

0

where

C- / [6:(s)62(5) 1] ds € (0, 00).

Remark 3.2. Let C([0, 1]) denote the space of continuous (real-valued) functions on the interval [0, 1], and
let C1(0,1) denote the space of continuously differentiable functions on the interval (0,1). It immediately
follows from (3.1) that 0,0~ € C(]0,1]), where 0—* denotes the inverse function. Furthermore, we have
that

o7 (t) =~ t6y (tP) 6o (tP) 7t
on (0, 1). If the functions 61, 65 are continuous, then o,s~! € C'(0,1) and
(071 (/PYP) ~ 61 (1)P6o(t) 7P
on (0,1). We shall use these properties of o without making any explicit reference to them.

We shall now characterize the K-inequality corresponding to the couples (LP%1, L°°%2) and (LP, L*°) by
an inequality for certain integrals.

Note that, since (R,u) and (S,v) are finite nonatomic measure spaces, we have the embeddings
Loob2(S v) — LP81(S v) and L®(R, ) < LP(R, ), and so to write f € LP(R,p) and g € LP61(S,v)
is the same as to write f € (L? + L*°) (R, u) and g € (LP"1 + L°%2) (S, v).

Theorem 3.3. Let p € (0,00) and (61,62) be a pair of continuous slowly varying functions. Assume that 6
is nondecreasing. Let f € LP(R, ) and g € LP%1(S,v). The inequality

K (g, t; LP* L°o%2) < K(f,¢; LP, L) (32)

holds for every t € (0,1) with a multiplicative constant independent of f and g if and only if the inequality

p

[l @ar dss [ 106 m)as)6a9) ] as

holds for every t € (0,1) with a multiplicative constant independent of f and g.
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Proof. First, we claim that, for every g € LP%1(S,v) and every t € (0,1),

o ()P »
K(g,t; LP%1, L") ~ / lg"(5)61(s)]” ds | +1- S 9" (s)2(s), (3.3)
o(t)P<s<1l
; <

in which the multiplicative constants are independent of g and ¢. This result can be derived from a general
implicit formula appearing in [21, Theorem 4.1]. Since we need the explicit formula here, we shall prove it
in detail for the sake of completeness. Let g € LP%1(S,v) and t € (0,1). For the sake of brevity, we set

o(t)P v
I(g)(t) = / 9 ()61(s)]P ds |+t sup  g*(s)a(s).
0

o(t)P<s<1

Let g = g1 + g2, where g; € LP%1(S,v) and g, € L>%2(S,v), be a decomposition of g. We have that

a(t)? ’

190 = | [ o +0 @0 ds |+t s (0140 ()6:0)
0 <s<1

=

o(t)P

IN

[(97(5/2) +95(s/2)61(s)]" ds |+t sup [gi(s/2) + g3(5/2)] b2(s)
0 o(t)P<s<1 (34)

S 191 (-/2)(#) + 1(g2(-/2)) (D).

As for I(gj(-/2))(t), since

1
P

=

1 r * p
o / 91 () ()P

5i(5) = 0i(5) | s [ 17 ar | <
0

for every s € (0,1), we obtain that

g1 (-/2)(#) S llgallos sy +t- sup  gi(s/2)b2(s)

o(t)P<s<1
1
% P
[si@sy ar
0
5 HngLP*f’ S,v +1- sup 1
TS L r<sct s561(s)Ba(s) (3.5)

1
< llgrllpesr(swy (1 +E- sup  ——————
LSy o(t)p<s<1 s%ﬁl(s)ﬁg(s)*l

1
~ pér(g) | 14+1-
llgill Lo (S,v) ( + O.(t)ﬁl(U(t)p)ﬁz(a(t)p)fl)
~ Hglﬂmf)l(s,y)-

As for the second term on the right-hand side of (3.4), note that
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o(t)? »
1(g2(-/2))(t) S ll92ll e 52 (5,0 / [61(s)62(s)""]" ds |+t S (92(5/2)62(5/2)
o(t)P<s<
0 =

~ tl|gallpesa(syy +1- sup g3(s)62(s)

LIOIRPS!

St llg2llpoesa (s,

11

in which we used (3.1). Hence, by combining (3.6) and (3.5) together with (3.4), and taking the infimum

over all such representations g = g1 + g2, we obtain that

I(9)(t) < K(g,t; LP*1, Loo02),

(3.7)

As for the opposite inequality, we may assume that I(g)(t) < oo, for otherwise there is nothing to prove.

Define the functions g1, g2 € M(S,v) as
g1(z) = max{[g(z)| = ¢"(a(t)"), 0} - sgn g(x), = € S,
and
92(x) = g(x) — g1(x) = min{|g(x)], g" (o (t)")} - sgn g(x), = € S.
Clearly, g = g1 + g2 and we have that
91(s) = (9°(5) = g7 (0(1)"))X(0.owyr)(s)  and  g5(s) = min{g"(s), g"(o(£)")}

for every s € (0,1). Note that

oty P oy g
g1l Leor (s,) = /[(9*(8)—g*(U(t)P))ﬁl(S)]p ds | < /[9*(8)61(8)]19 ds
0
and
lg2llpocea(sy =g (a(t)?)  sup Ba(s)+ sup g*(s)ba(s) = sup g"(s)b2(s);
0<s<o(t)P o(t)P<s<1 o(t)P<s<1
consequently,

9111 s,y T tllg2ll Loz s,y S 1(9)(F)

and g; € LP%1(S,v) and g» € L°%2(S,v). Hence,
K(g,t; LP* L02) < 1(g) (1),
which together with (3.7) establishes our claim (3.3).
Second, since we have that (see [19], also [17, Theorem 4.1])
1

K(f. 617, L) ~ / Fsypds |
0
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in which the multiplicative constants depend only on p, in view of (3.3), we need to prove that

1 1
a(t)? P tP P
/ lg"(s)61(s))" ds | +t- sup g"(s)ba(s) S /f*(s)p ds (3.8)
A o(t)r<s<1 5
for every t € (0,1) if and only if
t ¢
/[g*(s)ﬁl(s)]’J ds < / {f* (Uﬁl(sl/p)p)ﬁl(s)ﬁQ(s)fl]p ds for every t € (0,1). (3.9
0 0
We shall observe that
o(t)? tP
/ [g%(5)61(s)]P ds < /f*(s)’" ds for every t € (0,1) (3.10)
0 0
if and only if
tP
. su / pd7'</ *(s)Pds for every t € (0,1). 3.11
S S e TN pﬁQ 7 ) 0f() y t€(0,1) (3.11)

Note that (3.11) plainly implies (3.10) inasmuch as
()61 (a(t)P)bo(a(t)P) "t =t for every t € (0,1).

As for the opposite implication, let ¢t € (0,1). Since the function (0,1) > ¢ — (|f|P)**(¢?) is nonincreasing,
(3.10) actually implies that

o(s)? tP
sup L / [g"(T)61 (D)) dr < l/f*(s)”ds. (3.12)
t<s<1 SP tp

0 0

1

Since o~ is an increasing bijection of [0, 1] onto itself, by the change of variables s = o= (5'/?), (3.12) is

equivalent to

S

1
su o ﬁ d < 7/ pds
I TN e / "B dr 5 35 |

0

whence (3.11) follows. Furthermore, by the change of variables s = o='(5'/?)?, we have that

tp o(t)?
/f*(s) ds =~ / (0™ (EYPYP)6,(3)P64(5) P d5  for every t € (0,1).
0 0

Hence, since o is a bijection of [0, 1] onto itself, (3.9) is equivalent to (3.10).

Finally, the proof will be complete once we show that (3.11) is equivalent to (3.8). Since (3.8) plainly
implies (3.10), which is equivalent to (3.11), we only need to observe that (3.11) implies (3.8) (the former
actually implies the latter pointwise). To this end, note that
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1
P

sup  g¢"(s)ba(s)~ sup /ﬁl Ydr
o(t)P<s<1 o(t)P<s<1 ST’ﬁl
< sup /[9 )" dr
o(t)P<s<1 spﬁ

for every t € (0,1). Hence, if (3.11) is true (consequently, so is (3.10)), then

K(g,t; L™, L>>2)

1

o(t)P v . 1
1
< g (s)61(s))P ds| +t- sup —/g*TﬁTpdT
0/[ (5)61(5)] B el A
- :
s|[roras
0

for every t € (0,1). O

Remark 3.4. If (3.2) is valid for every ¢t € (0,1), it is actually valid for every ¢t € (0,00) (with a possibly
different multiplicative constant). Indeed, owing to the embeddings mentioned before Theorem 3.3, we have
that K (f,t; LP, L) ~ K(f,1;LP, L>) and K (g,t; LP%1 | L>%2) =~ K (g, 1; LP"%1, L°°%2) for every t € [1,00),

in which the multiplicative constants are independent of f, g and t; therefore

K(g,t; LP*1, L") ~ K(g,1; LP*1, L")
K(f,1;LP, L) ~ K(f,t; L?, L™)

for every t € [1,00).
Now we shall introduce a key notion of a gaussible operator.

Definition 3.5. Let p € (0,00) and 64,62 be slowly varying functions. We say that an operator T' defined on
LP(R, u) having values in M(S,v) is (p, 61, 62)-gaussible if

Jurn@mer ass [ (1 6 noeoe] e
0 0

for every f € LP(R,p) and t € (0,1).
Remarks 3.6.

(i) It follows immediately from the definition that a (p, 61, 62)-gaussible operator is bounded from LP(R, ;1)
to LP%1(S,v). Indeed, any (p, 61, 62)-gaussible operator T satisfies
1 1/p

T8l S | [ [£1@ ) 0:90020)7 ] ds | % 1.

0
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(i)

(iii)
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In view of Theorem 3.3, an operator T' defined on LP(R, 1) having values in M(S,v) is (p, 61, 62)-
gaussible if and only if it satisfies

K(Tf,t; LP% L>o%2) < K(f,t; LP, L) for every f € LP(R,p) and t € (0,1). (3.13)

The class of operators satisfying the K-inequality (3.13) actually coincides with a certain class of
operators introduced in [5, Section 4.1]. An operator T" defined on X, + X; having values in Yy + Y7,
where (X, X1) and (Yp, Y1) are two pairs of compatible couples of quasi-Banach spaces, belongs to the
class B(Xo, X1; Yo, Y1) if there is a constant C' > 0 such that, for every f; € X;, ¢ = 0,1, and every
€ > 0, there are g; € Y;, i = 0,1, such that

T(fo+ fi) =90+ and |gily. <Clfillx, +e, i=0,1.

By [5, Proposition 4.1.3] with some appropriate modifications, an operator 7' defined on LP(R, p)
having values in M(S,v) satisfies the K-inequality (3.13) if and only if it belongs to the class
B(LP(R, 1), L(R, 1); L1 (8,0), L=62(S,)).

Assume that (3.13) holds. Let fy € LP(R, p), f1 € L®(R, u) and € > 0 be given. Assume that neither
fo nor f1 is equivalent to the zero function (otherwise the proof is trivial). Thanks to (3.13) with

t=1ty = m%, there are gy € LP%1(S,v) and g1 € L>%2(S, ) such that T(fo + f1) = go + o1
(R
and
| foll Lo () Il foll e (7,
llgollLror sy + e N91llLoe 25,0y < 2C| follLr(rpy +min§ —m—,1 ¢,

Lo S T ] poo (o ETR ) (Ry) 11l oo (R,p)

whence
llgollLrer sy < 2C follr(ro) +€

and

llg1ll o625,y < 2C| fill Lo (Rop) + €
Hence T € B(LP(R, p), L®(R, p); LP%1(S, v), L°°%2(S, v)). Conversely, assume that T € B(LP(R, ),
L®(R, p); LP%1(S,v), L°%2(S,v)). Let f € LP(R,p) and t € (0,00) be given. Let f = fo + f1 be a

decomposition of f, where fo € LP(R, i), f1 € L®(R, u). Fix arbitrary € > 0. There are gy € LP%1(S,v)
and g; € L>%2(S,v) such that T(fo + f1) = go + g1 and

lgollLror s,y < Clifolleeryy +€  and  |gillpecsa sy < CllfillLe (o) + &
where C > 0 is a constant independent of fy, f1, go, g1, t and . Consequently,
K(Tf,t; L7 1%%) < C(lfollpe(rwy + t il rm) + (1 + b)e.
Since € > 0 was arbitrary, it follows that
K(Tf, ;17" L°%2) < C(|| foll Lo (o) + tlf1ll L (Rope))-

By taking the infimum over all decompositions f = fo + f1, fo € LP(R, u), f1 € L°(R, 1), we obtain
(3.13).
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We now specify the class of pairs of slowly varying functions for which we shall later obtain our main
result.

Definition 3.7. Let p € (0,00). We say that a pair (61, 82) of slowly varying functions belongs to the class
B, if

(a) ﬂl,ﬂg S C(O, 1)7
(b) 6, is nonincreasing and 6 is nondecreasing,

(c) 61(t) ~ 61 (tﬁll (t)P62(t)"P) near 0T,

@ gup a0 [ 51t <o
Remarks 3.8.
(i) Note that (c) in Definition 3.7 actually implies that

61(t) = 61 (o (t/7)P) = 6, (o(t'/P)P)  for every t € (0,1).
(i) Since the function ¢ — 64 (¢)P62(t)"?, t € (0,1), is nonincreasing, it follows that

t <o L(tYP)P for every t € (0,1). (3.14)

Indeed, owing to (3.1), we have that

o L(tl/Pyp : t
TEEE | s ds)| 7 [ (61606207 as
0 0
1 —~1 1
> [ a2 ds | [ 8196200 ds
0 0

for every t € (0,1). Moreover, if the function ¢ — 64 (t)P62(t)"?, t € (0,1), is decreasing, then the
inequality in (3.14) is strict.

Now we shall introduce three operators, which will play an essential role in what follows.

Definition 3.9. Let p € (0,00) and 61,62 be slowly varying functions. We define the operators Us, 4,,p,
T4, 65,p and Sg, p as, for every f € M(0,1),

Usy 62pf () = [ (@ L (E/7)P)62(t) ", t € (0,1),

Tﬁl,ﬁz,pf(t) = sup f*(O'(sl/P)p)

— <~ t €(0,1),
t<s<1 ﬁl(a(sl/p)p)p (0,1)

and
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1
Soupf (1) = léiz‘; ds| . te (o),
t

where o is the function from Definition 3.1.
Remarks 3.10.

(i) Note that the functions Uy, 4, pf, T4, 6,,pf and Sg, pf are nonincreasing for every f € M(0,1).
(i) The operator Uy, 4, p is plainly (p, 6, 62)-gaussible (with (R, u) = (S,v) = (0,1)). Hence

K(Usg, 8,pft; Lp’ﬂl,Loc’ﬁz) S K(f,t; LP, L) for every f € LP(R,u) and t € (0,1)

owing to Remark 3.6(ii). Moreover, although Us, 4, is neither linear nor quasilinear, it is bounded
(in the classic sense) from LP(0,1) to L?%1(0,1) (see Remark 3.6(i)) and from L>(0,1) to L>%2(0,1);

indeed,

f*(U_l(tl/p)p))
00,6 = e 2 2 ) 6ao(t) = 0o
1Us, 6.1l Loos20,1) Oiligl( D 2(t) = | fllze=(0,1)

for every f € M(0,1).
Now we are in a position to state and prove our main results.

Theorem 3.11. Let p € (0,00) and (61,62) € By. Let X (R, p) and Y (S,v) be r.i. quasi-Banach function
spaces that are p-convex. The following four statements are equivalent.

(i) Bvery (p,61,862)-gaussible operator T is bounded from X (R, u) to Y (S,v).
(if) Ewery operator T defined on LP(R, i) having values in M(S,v) that satisfies

K(Tf,t; LP% L02) < K(f,t; LP,L>®)  for every f € LP(R,pu) and t € (0,1)

is bounded from X (R, p) to Y (S,v).
(i) The operators Us, 4,,p and S, , are bounded from X(0,1) to Y (0,1).
(iv) The operator Ty, 4, p s bounded from (Y%)/(O7 1) to (X%)/(O, 1).

Proof. (i) and (ii) are equivalent. This is an immediate consequence of the very definition of (p, 6, 62)-
gaussible operators and Theorem 3.3, as was already observed in Remark 3.6(ii).

(1) implies (iii). Note that, for every f € LP(R, n), the function Uy, 4, ,(f*) is a nonnegative, nonincreas-
ing, finite function on (0,1). By [3, Chapter 2, Corollary 7.8], there is a function gy € M(S,v) such that
97 = Ug, 6,,p(f*). The auxiliary operator T' defined as T'f = g¢, f € LP(R, p), is plainly (p, 61, 62)-gaussible
(note that this does not depend on particular choices of g¢). Hence, owing to (¢), T' is bounded from X (R, 1)
to Y(S,v). By [3, Chapter 2, Corollary 7.8] again, for every h € X(0,1), there is a function f, € X(R, u)
such that f; = h*. Therefore,

108, 6, 00y 0,1) = T 1) Iy 0,0) = 1T frlly sy S Ifrllxr = 10 Ix 0,0 = 12l x0,1)
for every h € X(0,1). Hence Us, 4,,p is bounded from X (0,1) to Y(0,1).

Next, it is easy to see that S, , is bounded from LP(0,1) to LP:*1(0,1) and from L>°(0,1) to L>%2(0, 1).

Moreover, the operator is quasilinear. It follows that
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K(Sg, pf.t; LP0 1202y < K(f,t; LP,L>) for every f € LP(0,1) and t € (0,1);

hence Sy, p is a (p, 61, 62)-gaussible operator with respect to (R, 1) = (S,v) = (0,1) (see Remark 3.6(ii)).
Arguing along the same lines as for Uy, 4, ,, we obtain that Sg, ,, is bounded from X (0,1) to Y (0, 1).
(iit) implies (). Fix f € M(0,1). First, note that

< L)

= W + Tghgz,pf(afl(tl/p)p) for every t € (0,1). (3.15)

T4, 65,01 (1)

Indeed, since t < o~ 1(t'/P)? we have that

fr(o(s'/P)P) fr(o(s/7)P)

Sl/p)p)p Sup sl/p)p)p

Th, 62,0 f () < sup
2,P o L(tt/P)P<s<1 ﬁl(g(

t<s<o—1(tl/r)P f}l (J(
_ Floep)
- B(t)?
 fr(a(t/P)P)
~ brlo(7))

+ Tﬁ‘1 62 fo(o—_l (tl/p)p)

+ Tﬁ‘lﬁ%pf(a_l (tl/p)p)'

It follows from (3.15) that

1

/ Ty, 50 p f(B)g"(£) dt <

0

( fr(o(t/P)P)

1
ot )0 [Tl o7 @) 0
0

o _

Ti(g) + Ia(g) (3.16)

for every g € M(0,1). As for Z;(g), by the change of variables t = o~ (£'/7)P, Hélder’s inequality (2.7), and
(#i1), we have that

1/p\||P
%)/(0,1)|‘Uﬁ17ﬁ27p(‘g‘ )HY(O,1)

Ti(g) ~ /f*(f)(Uf;l,ﬁa,p(lgl””)(f))” di < ||f]| v 517)

< 1/p||p _ . .
S0 20 11 W0 = 1130 191 3 0

As for Zy(g), since the function % is equivalent to a quasiconcave function on (0, 1), it follows from [11,

Lemma 4.10] that

O/tTtil,ﬁz,pf(Ul(sl/p)p)ds— jsiggl g:((:))p dsso/t(g((:)l)* (s)ds

for every t € (0,1). Hence, by virtue of Hardy’s lemma (2.1),

12(9)5/1(

Finally, by combining (3.16) with (3.17) and (3.18), and using Holder’s inequality (2.7) and the bound-
edness of Sy, ,,, we obtain

f*(S) . *
i (5)p> (£)g* (¢) dt. (3.18)
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1
Tossonfl oy = 550 [ Tonand (050t S s (Tilg) + Talo)
YOO g, <1 loll + <1
X7 (0,1) 0 X P (0,1)
e\
*(s
< oh sup /( ) t)g*(t) dt
HfH yhyon T o S G (t)g*(t)
X P (0,1) 0
[ )
*(t
= vi + su / t)| dt
HfH viyon o, Lp o ﬁl(t)plg()\
XP(0,1) 0

1
7 ()
Y &~ O
-0

vEYO g 1(1)
X P (0,1)
1
S L FAUE R TOR
Y?)'0.1) ||gu . <1
XP((],I) 0
< 1/p\||P
HfH %(O’lﬁl\fll 5y 1y sup S, p (191 P)IS- 0,1y
XP(0,1)
< N + N 1 1/p|p
HfH vy o Hfll vEYOn 1y Sup Slng\ % 0.1
X P (0,1)
HfH vy o

Hence T, 4,,p is bounded from (Y%)/(O7 1) to (X%)/(O, 1).
(iv) implies (i). Since T is (p, 61, 62)-gaussible, by virtue of Hardy’s lemma (2.1) we have that

1
/ (TF)* ()79 (s) ds <
0

(s (s 200 s

s<7t<1

Fr (o (s P)P)PB1 ()P B2 (s) P Ty, 6 p9(0 (sV/7)P) ds

Q

A
o O~ O\H

17 ()P Ts, 65.p9(s) ds

for every g € M(0,1). Hence, by using Hélder’s inequality (2.7) on the right-hand side and (iv),

Sl

” 51ﬁ2,ng( v (0’1)>

XP(O 1) X%)'(O,l)

1
[ ore i<yl
0
whence, by taking the supremum over all g from the unit ball of (Y%)/(O, 1), we obtain that 7" is bounded
from X (R, u) to Y(S,v). O

It turns out that the statement Theorem 3.11(iii) is often actually equivalent to (in turn, so are the other
three statements):
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(ili’) The operator Us, g, is bounded from X (0,1) to Y (0, 1).

Theorem 3.12. Let p € (0,00) and Y (0,1) be a p-convez r.i. quasi-Banach function space. Let (61,62) € B,.
Furthermore, assume that the function (0,1) 3 7+ 61(7)62(7) " is strictly decreasing and that

s—0+ Tﬁl (T)p

1
lim 52(s)p/ dr € (0, 00).

We have that

1156, (F)y(0,0) S NUsy 60,0 flv(0,1) for every f € M(0,1). (3.19)

Moreover, let X(0,1) be another r.i. quasi-Banach function space that is p-convex. If Us, 4, p is bounded
from X(0,1) to Y(0,1), so is Sg, p-

Proof. First, note that t < o~ 1(t'/?)P for every t € (0,1) (recall Remark 3.8(ii)).
1
Next, since Y»(0,1) is an r.i. Banach function space, in order to prove (3.19), by virtue of the Hardy—
Littlewood—Polya principle (2.2) it is sufficient to show that

t 1

f*(T)p T ds / *0,71 Sl/ppp $)"Pds
e 50/f< (/7P a(s) 7 d (320

0 s

for every ¢ € (0,1) and every f € M(0,1) with a multiplicative constant independent of f and ¢. Fix such
f and t. By Fubini’s theorem, the left-hand side of (3.20) is equal to

/tf*(S)P ds+t/1 i ds, (3:21)
0 t

61(s)P s64(s)P

and, by the change of variables 5§ = ¢~!(s'/?)P, the right-hand side of (3.20) is equivalent to

ey Co ey
/ glgp 5 = / glgp ds + / glgp ds. (3.22)
0 0 t
In the light of (3.21) and (3.22), in order to prove (3.20), it is sufficient to show that
Lo o111/ PP .
' / SJ; 1(2)1, ds < / % ds (3.23)
t

with a multiplicative constant independent of f and ¢. To this end, owing to the monotone convergence
theorem and the fact that every nonnegative, nonincreasing function on (0,1) is the pointwise limit of a
nondecreasing sequence of nonincreasing simple functions on (0, 1), it is actually sufficient to prove (3.23)
for f* = X(0,a), where a € (0, 1). Therefore, (3.23) will follow once we prove that

1 Ufl(tl/p)za

X0.0)(5) X(0.0)(5)
t/m‘“ / Gy (o (s % (3.24)

t
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for every a € (0,1) with a multiplicative constant independent of a and ¢. We claim that

Ufl(sl/p)za

dr dr
— < e
s/ T ()P ™ / G(o(rimpye  erevery s € (0.1). (3.25)

S S

Before we set out to prove the claim, we will make three observations. First, since the function 7 +—
61 (7)P62(T)"P, 7 € (0,1), is decreasing, we have that

s—1—

/ by(7)Pba(r) P dr > lim 61(s)P6a(s) ",

Second,
1
sl—i>I(I)l+ lﬁl(s)p/ T(jjl(:-)p =00 and 81_13& 2;_8 = o0,
for
I 1
Z;E;;Z R ﬁl(s)p/ Tﬁii(Tr)P > /dT—T for every s € (0,1).

Third, in order to prove (3.25), it is sufficient to prove that the inequality is valid near 0™ and near 1~
inasmuch as

s 1 dr
3 s 161 (T)P
lsupd o—1(st/P)P dr
(SE[La ] fs 71‘51(”(7_1/,,)1,)1,

< oo forevery0<c<d<l1.

Set M = (fol 61 (7)P62(7) 7P d7) L. As for the validity near 17, note that, for every s € (0, 1),

L4 (1-5)

5 s 78, < P 1—s
o=1(st/P)p dr ~ g-l(si/p)yp—s 0_1(31/17)17 — s
K 61 (o (r1/P)P)P 61(s)?

and that both numerator and denominator on the right-hand side go to 0 as s — 17. Hence, owing to
L’Hépital’s rule,

) 1-—s . -1 -1
S T —s s M6y (5)Pba(s) P — 1 M(Tma sy 61 (5)P6a(s) ) — 1

€ (0, 00).
As for the validity near 07, we use L'Hopital’s rule again to obtain that

1 dr 1 dr 1
S p s TU1(T)P 1(s)P
i fs 761 (7) i J. 1 (7) 61(s)

s—0+ fo-il(sl/p)p dr s—0+ MB1(8)Pb2(s)7P 1

s ey oL G CODE

1 T
b1(s)” [, 757 — 1

S, PR Y
M6, (s)P62(s) 61 (o(s1/P)P)P
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1
dr

1
_ : P
= Sl_1>r(r)1+ 6o(s) /Tﬁl(T)p € (0,00).

S

Therefore, (3.25) is valid. Having (3.25) at our disposal, it is now easy to prove (3.24). If a < ¢, then (3.24)
plainly holds. If t < a < o~ (t'/?)P, then

1 a a
X(0,a)(5) B / ds < ds
t / a5 P Smer = Gep
t t t
ofl(tl/p)p

- f ds _ Xoa(s)
- / 61(o(sV/P)P)P / 61 (o (st/P)P)P ds.

If a > o~ 1(t'/P)P, then

o1 (tl/p)p

ds
’S / 61 (o (s1/P)P)p

t

1 1
X(O a)
t
[
t
*1( 1/p)p

X(0,a)(8)
t/ (o mpyr

in which the multiplicative constant is that from (3.25). Hence (3.24) is true, which completes the proof of
(3.19).
Finally, let X (0,1) be an r.i. quasi-Banach function space that is p-convex and assume that Us, 4, :
X (0,1) = Y(0,1) is bounded. It follows from [9, Corollary 9.8] (cf. [26, Theorem 1]) that

H S AP for every f € M(0,1)
Sﬁl N

X7 (0,1)
Y P (0,1)
if and only if
1
s)p
< P

H St S, forevery S € MO.1)
t Y P (0,1)

Owing to this equivalence, Sg, ,: X(0,1) — Y(0,1) is bounded if (and only if)
156, 5 (f )y 0,1) S I fllx(0,1) for every f € M(0,1). (3:26)
Thanks to (3.19), we have that
1196,.p(f )y 0,1 S 1Usy 620 f Iy 00) S 1fllxc0,1)  for every f e M(0,1),
whence (3.26) follows. O

We shall finish by illustrating our results with a particular example. Recall that the function ¢: (0,1) —
(0,00) is defined as £(t) = 1 — log(t), t € (0,1). Set 6, = £, 65 = £75. Let p € (0,00). It is a matter of
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straightforward computations to check that (64,62) € B, if and only if a, 8 > 0 and either a + 5 > % and
f>0o0ra> % and g = 0. Moreover, if either 0 < a < % and a+ f = % or a > % and 8 = 0, then the pair
(61,82) also satisfies the assumptions of Theorem 3.12. Therefore, by combining Theorems 3.11 and 3.12,
we obtain the following important particular example. If o > %D, then L>02 = L and so this case is not
so interesting.

eorem 3.13. Let p € (0,00) and 0 < a < =. Set f == —a. Let ) an ,v) be r.i. quasi-Banac
Th 3.13. L 0 d0 ;Sﬂ; Let X(R dY (S b B h

function spaces that are p-convex. The following four statements are equivalent.

(i) Bvery (p,61,62)-gaussible operator T is bounded from X (R, u) to Y (S,v).
(ii) Ewery operator T defined on LP(R, i) having values in M(S,v) that satisfies

K(Tf,t, Lp(logL)a,expL%) S K(f,t; LP, L)  for every f € LP(R,u) and t € (0,1)

is bounded from X (R, u) to Y (S,v).
(iii) The operator Upe p-¢ ,, is bounded from X (0,1) to Y(0,1).
(iv) The operator Ty ¢-5 , is bounded from (Y%)/(Q 1) to (X%)/(O, 1).
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Abstract

We improve the discretization technique for weighted Lorentz norms by eliminating
all “non-degeneracy” restrictions on the involved weights. We use the new method to
provide equivalent estimates on the optimal constant C such that the inequality

L ql L t -p t P
(/ (f*(t))qw(t)dt) <C / </ u(s)ds) ( / f*(s)u(s)ds) v(r) dt
0 0 0 0

holds for all relevant measurable functions, where L € (0, oo], p, g € (0, o0) and u,
v, w are locally integrable weights, u being strictly positive. In the case of weights
that would be otherwise excluded by the restrictions, it is shown that additional limit
terms naturally appear in the characterizations of the optimal C. A weak analogue for
p = o0 is also presented.

N
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1 Introduction

Consider the problem of determining the optimal (i.e., least) constant C € [0, o]
such that the inequality
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L ql L 1 t r %
(/ (f*(t))"w(t)dt) §C(/ (—/ f*(s)u(s)ds) v(t)dt) (1.1)
0 o \U® Jo

is satisfied for all functions f defined on an “appropriate” measure space, where f*
stands for the nonincreasing rearrangement of f and U (¢) = f(; u(s) ds. The values
of the other involved parameters are fixed, namely L € (0, oo], p, ¢ € (0, 00), and u,
v, w are locally integrable, nonnegative weights on (0, L), u strictly positive.

In other words, this corresponds to the problem of characterizing the embedding
I'?(v) — A%(w) (all the involved notation is discussed in Sect. 2 below). This
problem has been extensively studied and there are several possible approaches leading
to a solution. Let us briefly inspect what is at our disposal.

Gogatishvili and Pick provided in [7] what is currently the most cited solution to
the problem. It relies on a method of discretization, in which the integral expressions
in (1.1) are reformulated in terms of specific sequences. What was innovative in their
paper was the so-called “antidiscretization” part, where the discrete conditions were
transformed back into integral ones. The technique from [7] is our point of departure
and will be discussed in detail. We note that, in what follows, by “discretization” we
will actually refer to the whole process including the antidiscretization part.

Although [7] satisfied the demand for conditions in a form that may be easily
verified, there is a catch. Namely, only the case L = oo is covered and it is assumed
there that v is “non-degenerate” with respect to u in the sense that

o v(s)ds Lu(s)ds o0
/ —————— < o0 forallt € (0, 00), / = / v(s)ds = oo.
o UP(s)+UPQ) o UP(s) 1

It turns out that the first of these conditions can be assumed without loss of generality
(see the beginning of the proof of Theorem 4.1); therefore, what rules out “degener-
ated” weights is the condition

Lu(s)ds I e B
./o UrGs) _/; v(s)ds = oo. (1.2)

Unfortunately, this means that, besides leaving out some “degenerated” weights on
(0, 00), the result cannot be used in any direct way (e.g., using the obvious idea of
truncating v and w) in the case where L < co. A finite L appears naturally when the
considered weighted Lorentz spaces consist of functions defined on a finite measure
space. Such a setting is perfectly reasonable and it even becomes inevitable when
embeddings of weighted Sobolev-Lorentz spaces on domains into Lorentz A-spaces
and/or their compactness are studied, which is an application that we have in mind.
More details on this matter are given in Remark 4.6.

A completely different way of approaching the problem (1.1) was found indepen-
dently by Sinnamon in [11,12]. It is based on reformulating (1.1) as an inequality for
quasinconcave functions. His method is actually far simpler than discretization. How-
ever, the goal of [11] was to describe the Kothe dual of Lorentz I"-spaces; therefore
only the case ¢ = 1 and u = 1 was considered there. It appears that there is no easy
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way to modify his proof technique to allow other values of ¢q. Nevertheless, the result
obtained in [11] does not require any additional assumptions on weights and it gives
a hint on how the conditions characterizing (1.1) change in the general case. Namely,
there appear certain limit terms of the same nature as in other embeddings between
Lorentz A and I'-spaces (cf. [2]). Another description of the K&the dual of Lorentz
["-spaces was given by Gogatishvili and Kerman in [6]. Their method is not built on
discretization either, and so their result does not require any extra assumptions on
weights, but, again, it covers the problem (1.1) only forg = 1 andu = 1.

In [5], the discretization technique was modified in order to encompass “degen-
erated” weights as well. Our goal in the present paper is to use this modification to
finally provide a complete characterization of the optimal constant C in (1.1) without
the restriction (1.2) on the weights u and v, and for all positive values of p and ¢,
including the “weak-type” modification for p = oo as well.

It should be noted that inequality (1.1) with a general u in fact follows from the case
u = 1. Indeed, since u is locally integrable and positive a.e. in (0, L), the function
U is absolutely continuous and U’ > 0 a.e. in (0, L); hence its inverse U —1is also
absolutely continuous. Thus, performing the change of variables ¢ — U~!(¢) and
considering that, since U~ is strictly increasing, a function 4 is nonincreasing if and
only if & o U-lis nonincreasing, we observe that (1.1) holds for all f € 9%(0, L) if
and only if

U(L) %
(/0 (g*(r))qu)(u—l(t))dU—l(r))

uw /1 gt P 0
<C (/ (;/ g*(s)ds) U(U_l(t))dU_l(t))
0 0

holds for all g € 991(0, U(L)) (in here, (0, L) may be, of course, replaced by any
nonatomic measure space of measure L). Hence, to tackle (1.1) it suffices to consider
u = 1 and, at the end, perform the suggested change of variables to get the general
version. Nevertheless, in the proofs of the main results in Sect. 4, we use the discretiza-
tion technique directly with the general u. There would be little difference if we used
u = 1, namely only in writing ¢ instead of U (¢) in the proofs. By using U (¢) we also
avoid the need for performing the substitution to obtain the final result.

2 Preliminaries

Let us summarize the notation and auxiliary results that we shall use in this paper.
Throughout the paper, L € (0, oo] is a fixed positive (possibly infinite) number.

Convention 2.1 We adhere to the following conventions:

(i) If f is a function on (0, L), then f(0) and f(L) stand for lim,_, o+ f(¢) and
lim,_, ;- f(¢), respectively.
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%, = g and 0-oco are to be interpreted as 0. The expression

% is to be interpreted as co.

(i1) All of the expressions

Let (X, u) be anonatomic, o -finite measure space such that ;£ (X) = L. By 9, (X)
we denote the set of all -measurable (extended) real-valued functions defined on X.
The symbol 91(0, L) denotes the set of all Lebesgue-measurable functions on (0, L),
and 9714 (0, L) denotes the set of all f € 9(0, L) such that f > 0 a.e. on (0, L).

We say that a function v € 91, (0, L) is a weight on (0, L) if 0 < V() < oo for
every t € (0, L), where

t
V(t) :/ v(s)ds, te][0,L].
0

Furthermore, we denote
b
V(a,b) :/ v(s)ds, 0<a<b<L.
a

If f € 9, (X), the symbol f* denotes the nonincreasing rearrangement of f, that
is,

fH(®) =inf{r € [0,00): u({x € X: |[f()] >4} <1}, 1 € (0, L),

(for details see [1]). Let p € (0, 00] and v be a weight on (0, L). We define the
following functionals:

1
L »
I fllar) = (/0 (f*(ﬂ)”v(t)dz) if p € (0, 00),

esssup,¢(o.r) S (Ov(t) if p = oo.

Let u be an a.e. positive weight on (0, L). Let

t
L0 = %/o [H(®uls)ds, 1 € (0, L),

be the nonincreasing maximal function of f with respect to u (cf. [7]). We define the
functional

1 lepy = 1 are)-

Accordingly, we denote

AP () ={f € Mu(X) : [ fllarw) < oo},
@ = {f € M0 : 1l < oo}
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These classes of functions are the usual weighted Lorentz A and I'-spaces (cf. [2,7]).

A function g: (0, L) — (0, oco) is called admissible if it is positive, increasing and
continuous on (0, L). If o is admissible, we say that a function 4 : (0, L) — [0, 00)
is o-quasiconcave, and we write h € Q,(0, L), if & is nondecreasing on (0, L) and
the function g is nonincreasing on (0, L). Thanks to the monotonicity properties of
o-quasiconcave functions, it follows that 4 % 0 on (0, L) if and only if A4(¢) # O for
each t € (0, L). Throughout the paper, we implicitly assume that g is an admissible
function on (0, L).

If h % 0 is a p-quasiconcave function, so is the function %. Furthermore, the
function h? is oP-quasiconcave for each p > 0. A nonnegative linear combination
of p-quasiconcave functions is also g-quasiconcave. If functions 4 and A, are g1-
quasiconcave and p;-quasiconcave, respectively, then 1 - h3 is (o1 - 02)-quasiconcave.

Every h € Q,(0, L) has an integral representation with limit terms (see [5, Theo-
rem 2.4.1]). Precisely, there is a nonnegative Borel measure v on (0, L) such that

h(t) < lim h(s) + ( lim @> o(t)
s—0t s—L~ Q(S)

+/ min{o(t), o(s)}dv(s) < 4h(t) foreacht € (0,L). (2.1)
(0,L)

For more information on p-quasiconcave functions, see [5, Chapter 2].

The cornerstone of the discretization technique is the construction of a covering
sequence. The properties of such a sequence, as listed below, as well as their proofs
can be found in [5, Chapter 3]. Forevery 4 € Q,(0, L), h # 0, and each a > 1, there
are numbers K_, K+ € {Z, +00} with —oo < K_ <0 < Kt < 00, and a sequence
{xt}esc+> where Kf={keZ: K_ <k< K}, with the following properties:

o The sequence {x}, ekt is increasing and x; € (0, L) for every k € Z such that

K_+1<k<K"-1
e Kt = oo if and only if

lim h(r) = d lim &Y - . 22
Jim h(f) =co and - lim 505 =00 2:2)

If K™ = 0o, then limy_, oo xx = L. Otherwise, xg+ = L.

e K_ = —ooif and only if
t
lim A(t) =0 and lim & =0. (2.3)
1—07F =0+ h(t)
If K_ = —o0, then limy_, _oo xx = 0. Otherwise, xxg_ = 0.

e Forevery k € Zsuchthat K_ +2 <k < Kt — 1, one has

o(xk—1) - o(xx)

ah(xg-1) < h(xy) and “hCucn T o)

(2.4)
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e Forevery k € Zsuchthat K_ +2 <k < K™ — 1, one has

1
—h(xy) < h(t) < h(x;) foreacht € [xg_1, xi]
a

or

Lotw) _o® _ o(xw)
ah(xi) = h@) ~ h(x)

foreach t € [xp—1, xx].

e If KT < o0, then

h(xg+_1) < h(t) < ah(xg+_y) foreacht € [xg+_;, L)
or

o(xg+_1) _ o(t) <aQ(xK+71)
h(xg+—1) = h(®) = h(xg+_1)

for eacht € [xg+_1, L).
e If K_ > —o0, then

1
—h(xk_+1) < h(t) < h(xg_41) foreacht € (0, xx_+1]
a

or

Lotk 41) _ o) _ @lxg_41)
ah(xx_+1) ~ h() = hxx_s)

foreach t € (0, xg_41].

If {xy }, )+ satisfies these conditions, it is called a covering sequence (with respect to

h, 0, a).

The family of all covering sequences with respect to &, o, a is denoted by
CS(h,0,a) (we omit any reference to the interval (0, L) in this notation because
it will always be apparent what the underlying interval is). We also denote

K={keZ: K_+1<k<K"t -1},
Kt={keZ: K_+1<k<KT"}.

The properties of {xi}; s+ imply that

0. L)< | 1, x] €, L, 2.5)
ket

where the first inclusion is strict if and only if KT # oo.
Furthermore, if {x¢}; i+ € CS(h, 0, a), then there is a decomposition

KtT=ZUZ and ZiNZ =0 (2.6)
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such that

h(t) ~ h(x;) foreveryt € [xx_1,xx] and each k € Zy, 2.7
and

o) _ e(xw)
h(t)  h(xe)

for every t € [x;—1, xx] and each k € 25, 2.8)

where the equivalence constants depend only on a. Moreover, if {xi}, i+ €
CS(h, 0, a),then {xi}; jc+ € CS(%, 0,a),and {xi}; i+ € CS(hP, 0P, a?) forevery
p € (0, 00).

3 Discretization of generalized Lorentz norms

This section contains technical lemmas necessary for implementing discretization
to solve our main problem. The results below extend their counterparts in [7] by
eliminating the “non-degeneracy” assumptions in there. Namely, Lemmas 3.3, 3.4 and
3.5 below correspond, in this sense, to Lemmas 3.7, 3.6 and 3.8 in [7], respectively.

We start with an auxiliary result that is frequently used when one deals with weighted

inequalities.

Lemma 3.1 Let L € (0, oo] and let v be a weight on (0, L). Let0 <a < b < L. If
y > —1, then

b t 14
vV+1(a,b)=(y+1)/ </ v(s)ds) v(r) dr.

Proof Assume that b < L. Since v is a weight on (0, L), the function ¥ (¢) = V (a, 1),
t € [a, b], is absolutely continuous on [a, b]. Hence the claim follows from the change
of variables y = i in the integral on the right-hand side (e.g., [10, page 156]).

If b = L, the claim follows from the part already proved and the monotone con-
vergence theorem. O

The following theorem generalizes [7, Corollary 2.13] by allowing degenerated
weights (cf. [5, Lemma 4.1.1]).

Theorem 3.2 Let p € (0,00) and h € Q,(0, L). Assume that there exist C1, C €
(0, 0), a, B € [0, 00) and a nonnegative Borel measure v on (0, L) such that

Cih(t) <a+ Bo(t) —|—/ min{o(t), o(s)}dv(s) < Coh(t) foreveryt € (0, L).
0,L)

(3.1)

@ Springer



622 M. Krepela et al.

If a > 0 is sufficiently large, {xk}; i+ € CS(h,0,a) and f € Qor(0, L), then

3 FEOR? ) p o SO

)4
T oG M o A S0

ket

p—1
+/ f®e' @) </ min{Q(t),Q(S)}dV(S)> dv(r). (3.2)
0,L) ,L)

Precisely, it is sufficient if the parameter a satisfies

3p+max{1,p}cé’

dp > 12- —]7
min{l, p}C;

Moreover, the equivalence constants in (3.2) depend only on p, a, C1, C».

Proof Without loss of generality, we may assume that & # 0 and f s 0. Since / and
Sfarein Q,(0, L) and Q,r (0, L), respectively, we have h # 0 and f # O on (0, L).

It can be easily shown that the limit terms on the left-hand side of (3.2) are well
defined if they are to appear (recall Convention 2.1(i)). This follows from the fact that
h € Q,(0, L) and from the properties of {x¢}, .-+ (cf. [5, the proof of Lemma 4.1.1]).

Furthermore, the limit terms on the right-hand side of (3.2) are always well defined
thanks to f € Q,r(0, L) and Convention 2.1(ii).
In order to simplify the notation, we set

p—1
Y(t) =07 () </(0 5 min{o(t), Q(S)}dV(S)) , 1 €(0,L).

We begin the proof of (3.2) by showing that

Z S a)h? (xi) > o” lim S@®
oP(xk) Y im0t oP()

A7 lim f0) + / FOW @ dv(o).
ket
3.3)

We first check that

o? lim Q) ,Bp 1 WO < Z M

0+ QP (1) S e

If « = B = 0, the inequality holds trivially. Assume that « > 0. We have

lim,_ g+ h(t) 2 @ > O thanks to (3.1), and thus K_ > —oo by (2.3). Furthermore,
we have

o tim L << hp(t))( lim L@ ) — iy LSOO (fhp>(x :
=0+ oP(t) = \1—0 e or()) im0+ or()  \or K_
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S a)h? (xi)
Z )

0P

Note that the first equality is indeed valid because both limits are positive. One can
S C)h? (xx)

EIED) owing to (2.2).

similarly prove that 87 lim,_, ;- (1) < D i+
Hence, in order to prove (3.3) it remains to show

S )P (xx)
FoyOdn s ) = o= (3:4)
©.L) ket er ik
We have
CihP(t) < aP + BPo” (1) +/ min{o” (1), @” ()} (s) dv(s)
0,L)
C2hP(t) foreveryt € (0, L), (3.5)
~ cy ~ 6CY
where C| = a1 and Cp = Wlp}’ owing to [5, Theorem 2.4.3 and its proof].

Let Kt = Z; U Z, be a decomposition of T from (2.6). Denote by 7 the extension
of v to (0, L] by zero. Using (2.7), the fact that f € Q,r(0, L), and (3.5), one has

Z/ FOw @) o) = Z/ 0P (Y (1) dV (1)
kGZ xk 1 xk] kEZ Xk 1 xk] Q ( )
S -1 . , -
Z min{o? (x0). o (O} () d¥(r)

0P (xk—1) Jxp_1

SO Ly PAC
Z T Z o7 o) )
Z Ja)h? (xi)
it oP(xk)

Here and below, if x;_; = 0 or x; = L, the corresponding terms are to be understood
as the corresponding limits. Hence

~ hP
> f( RCTGLOEDY AL it N (3.6)
Xk—1-Xk

P(x,
keZ, ket o (k)

Furthermore, by (2.8), by the fact that ” € Q,r (0, L), by the fact that f is nonde-
creasing, and by (3.5),

P
> f FOUOEO = Y fl L V(1) dv (o)

kez, (xg—1,xx] kezZ, Qp()Ck_l) (Xk—1,Xk]
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=Y f@w

min{o? (x—1), 07 )}¥ (1) dV(r)
e’ (xk 1D Jeo 1l

kezZ,
h? (xk-1) hP (xy) Ji)h? (xi)
< ~ .
Nkéf(xk)@,,(ml) kezzzf( D o = Z o
Hence
~ (xx)hP (xr)
) / fopndin g Y L 3.7)
keZ, Y Ck—1.%k] et @ (xk)

Desired inequality (3.4) now follows from (3.6), (3.7) and (2.5).
Our next goal is to prove the estimate

SO g, SO

P
Py~ 20 or () +A7 lim f(0) + O’L)f(l)llf(l)dv(t).

kekt
(3.8)

We start by showing that

hP
/ FOP@ v 2 Z TG ) (3.9)

kg2 Q7(K)

By (2.4), we have

1
hP (xk—1) < —php(xk) foreveryke Z, K_ +2 <k <K't —1
a

and
o(xxp)?

1
hP(xp11) < —hP(x;) foreverykeZ, K_+1<k<K" —2.
0 (Xk+1)? ar

By combining these two inequalities we obtain

20,
h? (X)) = <C1 — a—) h? (xi)

(3.10)

o? (xx)

C1h? (xx) — CahP (x4—1) — Co————
0P (Xk+1)
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foreveryk € Z, K_ +2 <k < K+ — 2. Since f € Qor (0, L) and (2.5), we have
that

Kt—2

2/(0 L) FOPOdve) = Z fOY@)dv()

k=K_+2 (k—1,X%k411

Kt-2

- ¥ (L &P W (1) dv()
k=K 42 O S ] (3.11)

S ) Q”<xk>w<t>dv<r>)

Qp (xk) (X Xk+11

Kt—2

k=K_+2

S (xi) ( f min{o” (x). 0" ()} (1) dv(r)) .
0P (xk) (Xk—1,%k+11]

Using (3.5) and (3.10), we have

/ min{o” (). 0 (N} (1) dv (1)
(Xk—1,Xk+1]
=al + BPoP (xi) + /(O 5 min{o” (xx), o” (1) }yr (¢) dv(¢)

- (a” +/(o ]min{Qp(xk—l)an([)}l//(t) dV(t)>
sXk—1
0P () (
0P (Xk+1)

- - P ~ ~ 2C
> C1hP (xk) — Coh? (x—1) — MCth(xk-H) > (Cl — —2) h? (xi)
0P (Xk+1) ab

B? o (xi+1) +/ min{o” (xk+1), @7 (D} (1) dV(t))

(Xk+1,L)

foreachk € Z, K- +2 <k < K T — 2. Note that choosing a sufficiently large

parameter a assures that c 1 — za% > (. Hence inequality (3.9) follows from the last
chain of inequalities and (3.11).

IfK_ =—-ocoand KT = oco(andso K_+2 = K_and K —2 = K ™), inequality
(3.9) clearly implies inequality (3.8). Thus, the proof is finished when K_ = —o0
and K = oo. Now suppose that K_ > —oo or KT < oo. Since f € Qor(0, L), we

have

f f(t)xﬁ(t)dv(t):/ f(f)lﬁ(l)dv(t)+/ F @O (1) dv(r)
©,L) (0.x] (x,L)

> T [ ingeP (), 0P O} (1) dv)
0P (x) Jo,x]
TO [ ingo? (), o” (1)1 (1) dv()
0P (x) Jx,1)
_J® min{o? (x), 0" ()} (1) dv (1)
oP(x) Jo.r)
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for every x € (0, L), whence

£
o tim L4 p tim s0+ [ royo s
z&<a”+ﬂpa”m+ / min{g!’(x),Qf’(z)Wr)dv(t)) (3.12)
oP(x) (0,L)
o)

oP(x)

Assume, for example, K_ > —ocoand K™ = oo (andso KT —2 = K and 8 = 0),
(3.12) together with (3.9) implies that

f@) SO (1) fk_+Dh? (xg_11)
p >
“ A o / fovodn 2 Lo+ @0 T otk )
J (xi)h? (xk)
+
k= KZ+2 0P (xk)
=y Lo J )P (xi)
e ePw) ‘
The other two cases can be handled similarly. O

Lemma3.3 Let p € (0,00) and h € Q,(0, L). Assume that there exist C1, Cy €
(0, ), «, B € [0, 00) and a nonnegative Borel measure v on (0, L) such that (3.1)
holds. Let a > 108% and {xi}ycic+ € CS(h, 0, a). Then for every f € M0, L)
we have

1 p
Z < ess sup hi(l) f(t)) Z h(xy) (ess sup f(l)>
kelCt

1€(xk—1,%] o 7 (1)

keK* 20.L) g7 (x3) + 7 (1)
p p
~ o | esssup fl(t) + B | esssup f(¢) (3.13)
1€0.L) o7 (1) 1e(0,L)

P
+/ (esssupgp(t)f(t)> dv(?).
O.0 \reO.L) g7 (1) + P (1)

Moreover, the equivalence constants in (3.13) depend only on p, a, Cy, C3.

Proof We may clearly assume that h % 0on (0, L) (recall Convention 2. 1(111)) and
soh # 0on (0, L). Note thathf’ € Q 1 (0, L) and {xi};cxc+ € CS(hP Ql’ al’)
The first equivalence follows from [5, Theorem 4.2.7 and Remark 4.2.8].
As for the second equivalence, observe that the function ¢ —
Q" o f (f)

(ess SUPre(0,1)
91’ (t)+91’ ()

p
) isin Q,(0, L) (we may assume that f is finite a.e. in
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(0, L), otherwise (3.13) holds plamly) Consider Theorem 3.2 with the setting p = 1,
f (r) = (ess sup M) ,and ¢ = @, where the symbols with tildes corre-

te(0,L) eP (N+e? (7)
spond to those from the statement of the theorem. It implies

P
Z h(xy) <ess sup IL)

kek* 1€(O.L) o7 (xx) + 07 (1)

p
SO f(@
~ o lim |esssup ————F—
0T \re0.L) o7 (1) + 07 (7)

p
+ B lim (ess sup M)
=L~ \7e(0.L) o7 () + 07 (1)

1 P
N (p Lf()) av().
0.L) \7e(.L) o7 (t) 4+ 07 (1)

which is the second equivalence in (3.13) upon observing that
p
. f (@) - f (@)
im | esssup ——————— A | esssup —
t=0% \ z¢(0,1) o7 (1) + 07 (1) 7e(0,L) 07 (1)

and

rof@ !

P(t

lim (ess sup i) ~ (ess sup f(r)) .
1=>L7 \zeO.L) o7 (1) + 07 (1) t€(0,L)

]

Lemma3.4 Let p € (0,00) and h € Q,(0, L). Assume that there exist C1, Cy €
(0, ), «, B € [0, 00) and a nonnegative Borel measure v on (0, L) such that (3.1)
holds. Let a > 108% and {xi}icxc+ € CS(h, 0, a). Then for every f € M4(0, L)

we have

1 p 14
X o L
Z (/ l(t)f(t)dt> ~ Z h(xp) (/ —_ A0 - dt)
kekc+ \7X=1 07 (1) ekt 0 or(xk)+or(t)

L P L P
w( /) dt) +5( / f(t)dt) (3.14)
0 0r@) 0

Logrinfes L\
+/ (f —ds) dv(r).
00\ o1 (1) + 07 (5)

Moreover, the equivalence constants in (3.14) depend only on p, a, Cy, C;.
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Proof We omit the proof because it is similar to the proof of Lemma 3.3. We just note
that the first equivalence in (3.14) follows from [5, Theorem 4.2.5 and Remark 4.2.6].
O

Lemma3.5 Let p € (0,00), ¢ € Qp(0, L) and {xi};cc+ € CS(@, 0,a) witha > 1.
For every f € M, (0, L) we have

L P L Y
sup (1) </ #dﬁ A sup @(xx) </ #ds)
1e(0,L) 0 o7 (t)+07(s) kekH O or(xk) +or(s)

) (3.15)
A sup (/Xk f(s)(pl; () ds) .
ket \Jxk—1 o7 (s)

Moreover, the equivalence constants depend only on p and a.

Proof We may clearly assume that ¢ % 0 on (0, L), and so ¢ # 0 on (0, L). The
second equivalence in (3.15) follows from [5, Theorem 4.2.5 and Remark 4.2.6] (note

1 1 1 1
that p» € Q %(O’ L) and {xg};cxc+ € CS(pP, 07, ar)) upon observing that
o? -

L 14 L !
sup ¢ (xx) (/ lf(S)]dS> =1 sup ﬁ(Xk) %ds
et 0 07 () +07 (5) ket P ertwter

% L 1 i !
~ (SUP (pl(Xk)/(; min{Q"(xk),Q”(S)}dV(S)) .

ket o7 (xx)

1
where dv(s) = f(s)o 7 (s)ds.
We shall prove the first equivalence in (3.15). Using (2.7) and (2.8), we have

L r L !
sup (1) (/ # ds) = sup sup @) (f # ds)
re(0.L) 0 oF()+o7 () kercT el PP +er()
. P

~ sup sup @(1) (/ lf# ds)

keZy te(xr_1.x¢] 0 or(t)+o07(s)

. P
+sup  sup @) (/ 1f(S)1ds>
keZs te(xp—_1.xk] 0 Q;(t) +Q;(s)

L P
(s)
~ sup p(v_1)  sup f S (CR—
keZ 1€ (xg—1,%k] 0 QF(I’)-FQF(S)

L P
o CO ( / 2 /() ds)
kez, @O reur.ul \JO o7 (1) 4+ 07 (5)
L P L p
= sup @(xk—1) </ # ds) + sup ¢(xk) </ # dS) ,
kez, 0 07 (xx—1)+07(s) kez, 0 o7 (xx)+07(s)
(3.16)
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where KT = Z; U Z; is a decomposition of X from (2.6). Note that the second

equivalence in (3.16) is valid even when K_ + 1 € Z] or K4 € Z;. Indeed, if
K_+1€ Z(andso K_ > —o0),wehave p(xg_) = lim,_, o+ ¢(t) = ¢(xg_+1) > 0
thanks to (2.7). Hence,

I 14
sup  @(7) (/ #ds)
te0,xk_41] 0 or(t)+o07(s)
L P
~ <lim (p(t)) ( sup (/ #ds) )
t—0t te(0,xx_+1] 0 QF(I) + QE(S)

L P
Z(,D(XK)( sup </ #ds> )
1€0.xk_+11 \Y0 07 () + 07 (s)

Analogously, one may show that, if K € Z;, then

L r L p
sup (1) (/ lf# dS) ~ @(xg,)  sup (/ lf# ds) .
re(xg, —1,L) 0 or(t)+ o7 (s) re(xg,—1,L) \JO o7 (1) +07 ()

Next, one clearly has

L p L p
Sup ¢ (¥e—1) (/ uf(S)IdS> + sup @(x) (/ % ds)
- P ter) ke 0 07 (w) +07 ()

L p
< sup ¢(xk) (/ ljc# ds) . 3.17)
kekCt 0 o7 (xk)+07(s)

For any k € Z; we have

L p L P
@ (xx) (/ % ds) ~ @(Xk-1) (/ % dS)
0 o7 (xk) +o07(s) 0 o7 (xk) +07(s)

sso(xk_l)(/Ll AV ds)p.
0 o7 (xk—1) +07(s)

Hence,

L p L p
sup ¢(xk)(/ #ds) < sup w(xk_o(f T /) n ds)
kekCH 0 o7 (xr)+07(s) keZ, 0 07(xk—1) +07(s)

L P
+ sup @(xx) (/ #ds) .
kez, 0 o7 (xk) +07(s)
(3.18)

If K_ = —oco (and so KT = K1), we obtain
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L f(s) ! L () r
Sup ¢(x—1) / e ds |+ sup () / T
keZ; 0 keZ, 0 ()

0P (xk—1) + 07 (s) 0P (x) +o?

L ’

s

~ sup @(xg) (/ ]lds) (3.19)
kekt O o () +oP ()

by combining (3.17) with (3.18).
Now suppose that K_ > —oo. If K_ + 1 € 25, then lim,_, o+
(0, 00) thanks to (2.8), and so

L P
lim o(t) (/ #dg
t—0% 0 or()+07(s)
L 5 ?
= ( lim M) sup (/ M ds)
=0+ o(t) 1€0.xk_+11 \YO o7 (1) + 07 (s)

bk ) (/L 07 kD [ ) ds)”
ek 4+ \Jo or(eg_1) 407 (s)

I p
(s)
< sup (p(Xk) (/ lf—ldS) .
ke, 0 07 () +07(s)
If K_ +1 € Z;, we plainly have
L p L p
. (s) (s)
llm+ o(t) (/ Lf—i ds) < sup @(xr—1) (/ 0 f T ds) .
=0 0 o7 (1) +07(s) keZi 0 97 (xp—1) + 07 (5)
Hence, whether K_ + 1 € Zjor K_ + 1 € Z;, we obtain
L p L p
. (s) (s)
hm+ @(1) (/ Lf—i dS) ,S sup @(xx—1) (/ T f T ds)
=0 0 o7 (1) 407 (s) kez, 0 97 (xk-1)+07 ()

L p
+ sup @(xx) (/ # ds) .
kez, 0 o7 (xk) +07(s)

o) o, PEK_+1)
o(t) o(xk_+1)

Therefore, combining the last inequality with (3.17) and (3.18), we obtain equivalence
(3.19) even when K_ > —o0.
Finally, the first equivalence in (3.15) follows by combining (3.16) with (3.19). O
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4 Main results
We are finally ready to present our main results. The first one is the desired character-
ization of (1.1) when all the involved exponents are finite.

Theorem 4.1 Let p, q € (0, 00). Let v, w be weights on (0, L) and u an a.e. positive
weight on (0, L). Set

C= sup [ fllasw)-
11y <1

(1) Ifl <gand p < q < oo, then C = Ay, where

1
Wa(t
Ap = sup ®
O<t<L (

-
V@O + U0 [ ueU(s)ds)”

(1) If1 <q < p < oo, then C =~ Ay, where

A f L V@) [FoUP(s)ds U™ (Ou) supyegy 1) U 79 (0)W 7 (¢) dr p
2= 4
0 (vor+ura [ vwu-rsds)” ”

L 1
. Ur() ! W@\’
+ (| lim I sup
=0" V() + UP(t)fI v(s)U~P(s)ds reo,L) UT()

1 % 1
+ | lim T W (L).
(HL V(z)+U/’(t)ft v(s)Ul’(s)ds>

(i) If p < g < 1, then C = Asz, where

A3 = sup
O<t<L

q q e
Wi+ U@ ([ WU 6 ds)
(v +ur@ [ oeU-rs)ds)”

@v) Ifqg < 1and q < p < oo, then C = A4, where

1—¢

1
» L
s = tim v ( f W (U () dz) '
1207 V() + UP(1) [ v(s)U™P(s)ds 0

1 % L g e
+( 1im 2 (/ W (t)w(t)dt)
=L~ V(1) + Ul’(t)ft v(s)U~P(s)ds 0

r—=q)

/L (Wram+ U@ [F W OueUT T ) ds)
0

_4q
(vor+ure [ vwu-rsas)” ”

P—q

L Pq
x V(t)Ul’*l(z)u(z)/ v(s)U*P(s)dsdt>
t
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The equivalence constants depend only on the parameters p and q. In particular, they
are independent of the weights u, v and w.

Proof First of all, note that U is admissible. Furthermore, as a prelude to the proof, let
us make the following observation. Suppose that there exists a #yp € (0, L) such that

fté v(s)U P (s)ds = oo. Then the same holds, in fact, for all # € (0, L) (if t > 1o,

consider that v is locally integrable and U is admissible; thus ftL v($)U P(s)ds = o0
must hold as well). It follows that 'Y (v) = {0}, where “0” is the zero-constant function.
Therefore, C = 0 and, by Convention 2.1 (ii), the quantities Aj—A4 are also equal to
zero; hence the theorem holds trivially. Thanks to this observation, we may and will
assume in the proof that

L (s
/ ds <oo foreveryt € (0, L). 4.1
¢ UP(s)
Ifp>gqg,setr = pp—q For each f e 9,(X) there exists a sequence {/,},eN

of functions from 91, (0, L) such that fz hy(s)ds /7 f*(@t) forae. t € (0,L)
as n — o00. The proof of this statement is analogous to that of [12, Lemma 1.2].
Furthermore, for any ¢ € (0, L) and every & € 91,.(0, L), we have

L/tu()th(s)dsd <2/L UWDhG) 4o 2 /tu()/Lh(S)drd
v Jo "), "= v T o Y, e

Hence, by the monotone convergence theorem, we get (Convention 2.1 (ii) is in use
here)

(Jor (SiF sy as) wo dt)é

C~ sup ~ wr
hedt(0,L) L L Us)h I
) (fo (f U(S(;il(fs()t) ds) U(t)dt)’

Define

v(s)
U(s)?

@(1) _/ min{U (t)?, U (s)?} ds, t € (0, L).

Note that ¢ € Qur(0, L) (in particular, ¢ is finite on (0, L) by assumption (4.1)).
Therefore, forevery a > 1 there exists acovering sequence {xi}; .+ € CS(@, U?, a).
We fix a > 1 sufficiently large so that the lemmas and theorems that we are to use
below may be applied. An appropriate value of @ may be determined by inspecting
the further course of the proof in each of the cases (i)—(iv). In any of them, however,
the sufficient size of the parameter @ depends only on p and ¢.
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By Lemma 3.4 with p = p,h = ¢, 0 = UP, f = Uh,& = B = 0, and
dv(t) = U+(0 dr (the parameters with tildes are those from the lemma) we have

Lol Uhis) P ~ L uwh@) ’
/ (/0 Ue) U0 ds) VO D v (/0 UG + U@ dt)

ket
Xk 1 P
~ Z (/ (pp(t)h(t)dt> 4.3)
kelcH k-1

for each i € 914 (0, L). The equivalence constants depend only on p. Clearly,

L L q Xk L q
/ (/ h(s) ds) w(t)dr = Z / (/ h(s) ds> w(t) dr
0 t Xk—1 t

kelCt

Xk Xk q L q Xi
~ 2/ (/ h(s)ds) w(t)dt-l—Z(/ h(s)ds) / w(t) dt
Xk—1 t kel Xk Xk—1

kelCt
4.4

for each h € M (0, L), and the equivalence constants depend only on g.

Upper bounds. In this part, we shall prove the upper bounds on C. This is equivalent
to proving that the upper bounds are upper bounds on the supremum on the right-hand
side of (4.2). As for cases (i) and (ii), assume that 1 < g < oo. For every k € K, the
weighted Hardy inequality (e.g., [9] and references therein) yields

Xk Xk q
/ </ h(s) ds) w(t) dr
Xk—1 t

X q ) t
< (/ ' P (t)h(t) dt> sup goP(t)/ w(s)ds. 4.5)
X Xk—1

k—1 t€(xg—1,%k]

Case (i). Assume that 1 < g, p < g and A| < oco. Then

Xie Xk q q X q
> / (/ h(s)ds) w(t)dt§< sup goP(t)W(t)) > (/ w(z)h(:)dz)
t 1e(0,L) kekCH Xi—1

kelct ¥ k=1
q

7 4
. * o "N /L(/L Uh(s) )" G
< Af (Z (L_,‘” <r)h<r)dz) ) A gorzom ) voa) - @6

ket

The first inequality in (4.6) follows from (4.5), the second inequality is valid since
p < g, and the equivalence is valid thanks to (4.3). Furthermore, using p < g, we get
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L a q
/ h(S)dS) @7 (x)e 7 () W (xg)

k
L P b
Z(/ h(S)dS> (ﬂ(xk))
Xk

kel

L g pxg
Z(/ h(s)ds)/ w(t)dt < <
X Th—1 kek

kek k

: (X0 W (x0)) <
kel

IA
12
[=1
=
—
AS]
<

q

L U)h(s) q P ?
A Ut + UGs) S) v

q

L L P P
<Al [ / Mds) wd) . @)
o \Jo To)+00

where the last inequality follows from (4.3). Note that (4.7) is actually valid for any
g € (0, 00) such that p < ¢g. By combining (4.4), (4.6), (4.7), and considering (4.2),
we obtain the estimate C < Aj in case (i).

Case (i1). Assume that 1| < ¢ < p < oo and Ay < oo. Owing to the Holder

inequality with exponents g and pLiq, we obtain

Xk 1 q q t
> ([ @7 (Oh(D) dt) sup @ 7 (r)/ w(s) ds
Xk—1 Xk—1

kek+ t€(Xg—1,%k]

q pP—q

: ay . ;
< (Z (/ ' ﬁ(t)h(t)dz) ) (Z sup @ () (f w(s)ds>')
ket k-1 rerc+ 1€Gr—1,%k] Xje—1

q r—q

X P v ,L) r
<\ X (f k ﬁ(r)h(r)dt) > s (Up(’)) vTowni | . (48)
kel Xk—1 kel te(xXg—1,xxk] (ﬂ(t)

By [5, Theorem 2.4.4], the equivalence

(Up(t))" ~ <lim Up(s))p + ( lim L)p a0
o(t) s—>0t @(s) s—>L= @(s)

L UP~ Y us)V(s) (L v(x) “49)
+f min{U" (¢), U’ (s)} e dr ds
0 Qr (s) s Ur(r)

is valid for every ¢ € (0, L), and the equivalence constants depend only on p and g.
Note that (4.9) is actually valid for any g € (0, oo) such that ¢ < p. Lemma 3.3 with

the setting /1 = (%)F, o=U".p=1,f= Wg, together with (4.9) gives

sup
kelC+ te(xg—1,xk]

<U"(t)

o) ) U7 ()W) = A,. (4.10)
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By using (4.8), (4.10) and (4.3) we obtain

Xk 1 q q t
> (/ @7 (Dh(1) dt) sup @ (1) / w(s) ds
Xk—1 Xk—1

kek+ 1€ (xg—1,xk]
q

L L p )
<A / </ Mds) v()de | . (4.11)
0o \Jo U +U@®)

Next, one has

L q Xk
Z(/ h(s)ds)/ w(t) dr
Xk Xk—1

kel
L a q
= ( / h(s)ds) 0% (09 F (0 W ()
kelc Nk
L P % r r '1
(2 ([ row) w(m) (Z <p‘p(xk)Wq<xk)>
kel Nk kelkC
A+ _r r %
= h(s) ds | o(xx) Z(p P ()W (xg)
keIC leZ x’ kekC
k<I<Kt—1
xk+l % _r r %
A ( h(s) ds) o (xk) Z o P (xp)Wa(xp)
kelC kel
Yk+1 P\ 7 _r r ;
< Z ( (p!’(s)h(s) ds) Z @ P (x)Wa(xp)
kelC kelC
L L y(s)h(s) r B r r ;
( i ( TOTU0 ds) v(t) dt ]%:Cw GOWa(xe) ] . (4.12)

Here, the Holder inequality was applied in the second step, the fourth step relies on (2.4)
and [5, Lemma 1.3.5], and the last step follows from (4.3). Note that (4.12) is actually
valid for all 0 < ¢ < p < oo, although we are currently assuming 1 < ¢ < p < oo.
Since

W) = U%(xx) sup UT1(0W ()

r€(xg, L)
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holds for each k € IC, by (4.11) and (4.12) we get

L q Xk L L U(S)h(s) p %
q
E (/Xk h(s) ds) /Xk_l w(t)dt S Aj (/(; (/(; —U(s) U0 ds) v(H)dr] .

kelkC
4.13)

Using (4.4), (4.5), (4.11), (4.13) and considering (4.2), we obtain the estimate C < A;
in case (ii).

As for cases (iii) and (iv), assume that 0 < g < 1. One can easily modify [13,
Theorem 3.3] to obtain

Xk Xk q
/ (/ h(s) ds) w(t) dr
Xk—1 1
q_ 1—q
Xk 1 q Xk t T—q q
< (/ h(t)pr (1) dt) (/ (/ w(s) ds) w(t)e PI-9 (1) dt)
Xk—1 Xk—1 Xk

Xk 1 q Xk q q l—q
< (/ h(t)(pl'(t)dt) (f W= (Hyw(t)e »0-9 (1) dt> (4.14)
Xk—1 Xk—1

k—

for every k € ICT, where the constant in “<” depends only on ¢g. By Lemma 3.5 with
_4 o~ a ~

the setting ¢ = U%¢ 7, f = Wi—aw, p =1 — ¢, 0 = UY, and by Lemma 3.1 one

has

Xk q q I-¢
sup </ W= (Hw(t)p rI-9 () dt>

ket k—1

g . = -4
(fOL W =4 (s)w(s) min {1’ <58) T—g } dS>
A sup ~ A (4.15)
te(0,L) © (t)

< ke

Case (iii). Assume that 0 < p < g < 1 and A3 < oo. Thanks to (4.3), (4.14) and
(4.15), we have

Xk Xk q
Z / (/ h(s)ds) w(t)dt
Xk—1 t

ket
Xk | q Xk g q I—¢
Sl (/ h(t)sﬁ(t)dt> (sup( WW(f)w(t)w‘P“ﬂ’(tNt) )
kekCH k-1 ket \Jxp—1
L L 4 %
< AY / (/ Mds) v(yde) (4.16)
0 o U +U@)
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Since A| < As, it follows from (4.7) that

L q Xk L L U(S)h(s) p
E q
(/xk ") ds) Lk—l wn)dr ,S A3 (/O ([O U@s)+U() ds) v()dt

kelkC
“4.17)

<k

Hence, starting with (4.2) and using (4.4), (4.16) and (4.17), we obtain C < Aj in
case (iii).
Case (iv). Assume that 0 < ¢ < 1,0 < ¢ < p and A4 < oo. Denote

L q q q q
g(z):/ min{Uﬁ(s),Uﬁ(t)}Wﬁ(s)w(s)u‘ﬁ(s)ds, {0, L).
0
(4.18)

By Lemma 3.1, we have

q L q q
Ei)~ Wﬁ(t) + Ulq(t)/ W= (s)w(s)U T4 (s)ds foreveryt € (0, L).
t
(4.19)

Thanks to (4.14), the Holder inequality with exponents g and 2, and (4.3), we obtain

Xk Xk q
2/ (/ h(s)ds) w(t)de
kek+ U=t AT
X 1 P % Xk q q r(lq—q) ’
> (/ h(t)goﬂt)dt) > (/ W= (Hw () ra-0 (z)dt)
kelCt Xk—1 Xk—1

=
ket
(oo Y\ VRN
”(/o [ 7orome) wou 2 ([ wsomoemsoa) ™ |
(4.20)
Furthermore, Lemma 3.4 with 7(t) = L9 5 = U", § = @ and f = W w
PP (1)
gives
g 3
X \ \ r(l;q) r é’(lq—l]) (x )
> (/ W= (Hw(t)e Pa-0 (;)d;) ~( > EE
kek+ Nk et @7 ()
4.21)
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r r(l—q)
Recall that (4.12) is valid for any 0 < ¢ < p < oo and note that Wa (r) < & ¢ !

for every t € (0, L). Therefore, (4.4), (4.20), (4.21) and (4.12) yield
1
L L q q —
(/ (/ h(s)ds) w(t)dt) D w
0 ! ket @7 (i)
1
L L p »
X / (/ M ds) v(t)de ] . (4.22)
0 o Uls)+U@)

Combining (4.9) and Lemma 3.4 with i = U’¢ 7,5 = U’, j = 10=9 F

()

g )
W =4 w, we obtain

rd—=q) !

§  (xp)

- ~ Ay (4.23)
kekCt (pP(xk)

Hence, the desired upper bound C < A4 follows from (4.22), (4.23) and (4.2).

Lower bounds. Now we shall turn our attention to proving the lower bounds. Suppose
that C < oo. Fix an arbitrary ¢ € (0, L) and choose any function f € 91, (X) such
that

X[0,1)

-
(vir +ur@ [ oeu-r(s)ds)”

fr=

Sucha function indeed exists, see [1, Corollary 7.8, p. 86]. Observe that || f{|r () = 1,
and so

1
Wa(t)

<C

(vir+ur@ fF v U-r(s)ds)”

because the left-hand side is equal to || f||aq(w). Since ¢ was arbitrary, we get the
estimate A; < C by taking the supremum over ¢ € (0, L). Notice that no additional
assumptions on p or g were needed. Hence, not only does this complete case (i), but it
also shows that A} < C in all cases (i)—(iv). This is a common feature of inequalities
of this type.

Let us continue with the other cases. Thanks to (4.2), (4.4) and (4.3), we have

q

Xk Xk q Xk 1 P
Z/ (/ h(s)ds) wnde | SC| Y (/ wﬂ(t)h(t)dt)
t Xf—1

kelCt ¥ k=1 kekK+
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(4.24)
for every h € M, (0, L).
Exploiting the saturation of the Hardy inequality (see [9, Lemma 5.4] and [13,

Theorem 3.3]) and (4.24), by the same argument as in [7, pages 340-344] we obtain
the following estimates:

e Ifl <g < o0, p>gq,then

t 7\’
S s o) / w(s) ds < (4.25)
kefc+ \TEGk—1,%c] Xk—1

e If0<g <1, p<gq,then
1—
Xk t ﬁ __q Tq
sup / (/ w(s) ds) w(t)e P0-9 (¢) dt <C; (4.26)
ket \Jxk—1 Xk—1
e If0<g <1, p>gq,then

1
1— -
lq (d=q)r r

X ! q q 4
> <f ' (/ w(s)ds) w(t)ga_!’(l—q)(t)dt> <C. (427)
Xk—1 Xk—1

ket

Case (i1). Assume that 1 < g < p < co. We have

1

Wi\
x| Y wp 2
kekc+ 1€Ck-1.0] @7 (1)
1 r
Kt r r t ds)?
Wi (f (s s)
S Z M + Z sup X"lL—
k=K_+2 97 (xk-1) elot 1€Gk—1.3] o7 (1)
r 1 1
(Shx 1 [, wis)ds)” fo o wids\ 7\
= Z 7 + Z sup  E——
ke ©r(xg) refc+ \EGk—1.%%] o7 (1)
r\ L s L
K ow(s)ds\ 7\ "ow(s)ds\ 7\
~ Z(M) + Z( sup fqu)
kekC Qr ()Ck) kekC+ te(xg—1,Xk) Qr (f)
<cC.

Here, the first and last step are based on (4.10) and (4.25), respectively. The fourth
step follows from [5, Lemma 1.3.4] combined with (2.4).
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Case (ii1). Let 0 < p < g < 1. Owing to (4.15), we have

1—q

Xk 9 __q q

A3z &~ sup / Wi-a (Hw(t)e prI-9 (¢)dt
ket \Jxp—1

1—,

Xk __q Tq
R~ sup W(xk—l)(/ w(t)e ”““”(t)dt>
K_+42<k<K™t Xk—1
keZ

Xk t
+ sup / </ w(s) ds)
ket Xk—1 Xk—1

As for the first term, one may use exactly the same argument as in [7, page 343] to
obtain

1—
q
—

q q Tq
w(t)p rI-9 () dt) . (4.28)

1—q

Xk 4 4
sup W(xk_n( f w(t)p v<1—q>(t)dr)
K_+2<k<K™* Xg—1

keZ

1 1
Ssupg 7P () W (xk)
kekC

1—
q
—

Xk t 7 q Tq
+ sup / (/ w(s) ds> w(t) P0-9 (¢)dt . 429
K_+2<k<Kt \Yxk-1 Xk—1

keZ
Moreover,

1

1 1 1 Xk q
sup ¢ 7 () W (xi) & sup ¢ 7 (xc) ( f w(r) dr) !
kelkC kelkC Xk—1

1—q

X, t %ﬁl q
~ sup ¢ 7 (xz) <[ ‘ (/ w(s)ds)l w(t)dt)
kelkC Xk—1 Xk—1

9q
T—

X, t q q
< sup (/ ‘ (/ w(s) ds) w(t)p rI=9 () dt) ,
kelC Xk—1 Xk—1

(4.30)

l1—q
q

where the first equivalence is valid thanks to [5, Lemma 1.3.4] again, and the second
one follows from Lemma 3.1. Hence, combining (4.28), (4.29) and (4.30) with (4.26),
we get Az < C.
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Case (iv). Let 0 < g < 1,0 < g < p. Similarly to the previous case, it can be
shown (cf. [7, pages 344—-346]) that

1
d=gr \ 7

2 ( f ’ quq(nw(r)wmf’w(r)dz)
Xk—1

kelCt

1
Kt d=q)r \ r
q

S W) (ka w(t)p” 71D (1) dt>

k=K_+2 k=1

%

q

X t =5 p g
+1 > </ ' (f w(s)ds) w(t)go_l'(l—q)(t)dt>
Xk—1 Xk—1

ket

q

X, t = q g :
~| ) </ ' (/ w(s)ds) w(z)go_M(t)dt> . 43D
Xk—1 Xk—1

kelCt

Hence, the desired inequality A4 < C follows from (4.31), (4.21), (4.23) and (4.27).
[m}

Remark 4.2 Keeping the setting of Theorem 4.1, we make the following remark. If
L, 4
/ Wi (s)w(s)U T-9(s)ds < oo foreveryt € (0, L), (4.32)
t

then A4 (and so also C) is equivalent to As, where

-q
n/()l:qf/) _ P4

L (W SO +UTT @) [F W (wEUT T 4(s)ds) W (Dw(t)
As = / dr
0

. L
T

49
(V(t) + U@ [ v(s)U*P(s)ds) P

We shall prove this assertion. Note that assumption (4.32) implies that the function
& defined by (4.18) is finite and, moreover, £ € Q L (0, L). Therefore, there is

a covering sequence {X;}, g+ € CS(§, U = , b) for each parameter b > 1. We find b
sufficiently large so that the assumptions of the theorems that we are to use are satisfied.
The sufficient size of b depends only on p and g. Combining Theorem 3.2 applied
toh = &, o= UTa, dV(t) = W (Dw(U Ta () d, @ = =0, j = "0=9)

q
f =U"¢p 7 with (4.19), we obtain

r(l—q)

GRS (4.33)

ke’%i‘ §0F(xk)
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r(d—=q) _r .
Furthermore, since both functions§ ¢ and U"¢ » are U"-quasiconcave on (0, L),

we have

r(l—q) r(l—q)

£ 0w T W)

vt erR) g er ()

(4.34)

thanks to [5, Lemma 4.2.9], where {xi}; i+ is the covering sequence from the proof
of Theorem 4.1. Hence the desired equivalence follows from (4.23) combined with
(4.33) and (4.34).

Without the additional assumption, A4 and As need not, however, be equivalent. In
order to see this, note that £ = oo if (4.32) is violated. If this is the case, then A4 = oo
provided that (4.1) is true, but A5 = 0 provided that % — 1 < 0 (which is the
case when 0 < g < 1 < p < 00). It appears that this peculiar detail was overlooked
in [7, Theorem 4.2].

The final theorem, which generalizes [8, Theorem 1.8] by allowing degenerated

weights, deals with a variant of the main result in the setting p = oo. It provides an
equivalent estimate on the optimal constant C in the inequality

1
L 7 t
</ (fF*()w(r) dt) < Cesssup (L/ FE()u(s) ds) v(?),
0 re0,L) \U@) Jo

which is expressed by (4.35) below. We note that the representation (4.37) below is
always possible (see Remark 4.4).

Theorem 4.3 Let g € (0, 00). Let v, w be weights on (0, L) and u an a.e. positive
weight on (0, L). Set

C=sup | fllasw), (4.35)
Hf”rgo(v)fl
and
v(s)
@(t) =esssupU(r)esssup——, t € (0, L). (4.36)
Te(0.1) ser,r) U(s)

Let By, By € (0,00), y,8 € [0,00) and v a nonnegative Borel measure on (0, L)
such that

Big(t) <y +8U(0) +/ min{U (1), U (s)} dv(s)
(0,L)

< Byp(t) foreveryt € (0, L). 4.37)
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(1) If1 < g < oo, then C =~ Ag, where
A <11m M) su Wé(t) + lim LW‘i(L)
T\ e ) o T | T AT e
L W\ _
+ U1 (g+2)
(fo () (IESBPL) Ui(e )> @ (Bu(r)

X (y —I—/ U(s) dv(s)) (8 —|—/ dv(s)) dt)q .
(0,1] [t,L)

(1) If0 < g < 1, then C = A7, where

1—

K2 i 1 1
A7 = <tli%l+ W) (/ W (Hw(H)U T (1) dt) +t1%n?7 qu(L)

1
L q
+ ( / £ D (Du(t) <y+ / U(s)dv(s)> (3+ / dv(s)) dt) ,
0 (0,] [t,L)

where

I—q

L q q
g(¢):</ Wﬂ*q(s)w(s)U*lzT(s)min{Uﬁ(r),Uﬁ(s)}ds) e, L)
0
(4.38)

The equivalence constants depend only on the parameter q and the constants By and
By. In particular, they are independent of the weights u, v and w.

Proof We start off with a few useful observations. Note that

ess sup

re0.0) U@) / f*()u(s) ds v(r) = esssup

d
g U()[ FH()uls)ds o(t)

for every f € 9, (X) (see [8, Lemma 1.5]). Coupling this with an argument similar
to that leading to (4.2), we obtain

Q=

(foL (ftL h(s) dS>q w(t) dt)

C~ sup . (4.39)
h
heMt(0,L) Supte(o L) @(t) fO —U[{I(;?FIS?)Y) ds
Furthermore, without loss of generality, we may assume that
¢(t) < oo foreveryt e (0, L), (4.40)

for, if this is not the case, then ¢ is actually identically equal to co on (0, L), and so
it follows that C = Ag = A7 = 0 (Convention 2.1(ii) is used here once again).
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By interchanging the order of the suprema, we get the identity

Ut
@(t) = esssup v(s) min {1, L} foreveryt € (0, L).
se(0,L) U(s)

Hence ¢ € Qy (0, L).

Since all key ideas were already presented in the proof of Theorem 4.1, we will
only outline the proof instead of going into all detail.

Since ¢ € Qu(0, L), there is a covering sequence {xi},.,+ € CS(¢, U, a) for
eacha > 1. We fix such a sequence for a > 1 sufficiently large so that the assumptions
of the theorems that we are to use are satisfied. An explicit estimate on a may be
obtained by careful examination of each step of the proof. What is important is that it
depends only on the parameter ¢ and on the constants By and B;.

By Lemma 3.5 applied to =1, % = ¢, % = U and f = Uh, we have

su () L—U(s)h(s) ds ~ su (xx) L—U(s)h(s) )
con”l to+ue T T SR ven U

/A sup /Xk h(s)p(s)ds.

ket Jxp—1

By discretizing the right-hand side of (4.39) as in (4.4) and arguing as in [8, the proof
of Theorem 1.8], one can show that

W(t)

Cl ~ sup if1<g<oo (4.41)
k;(;’ te(xgp_1,xk] (pq(t)
and
c? ~ Zﬂ if0<q<1. (4.42)
s 7 (xk)

In order to obtain the desired results, we need to anti-discretize the right-hand sides
of (4.41) and (4.42).

Thanks to [5, Theorem 2.4.4], using the representation (4.37) of ¢, we have, for
every t € (0, L),

Uiy (. U0\ (. 1N
o0 <s1ir5‘+ «»(s)) +<s13?— sD(S)) vto

L
+ / min{U9(t), U ()}~ 92 (s)u(s) (4.43)
0

X <y —l—f U(r) dv(t)) (8—!—/ dv(r)) ds.
(0,5] [s,L)

The equivalence constants in (4.43) depend only on g, A1 and Aj.
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Ifl < q the equivalence C ~ Ag folloys from (4.41), (4.43) and Lemma 3.3
appliedtoh = U%¢ 4,0 =U%,g=1and f = W.
Assume now that 0 < g < 1. Observe that

L q q l_q
EO~RWE) +UL®1) (/ W= (sHw(s)U ™ 4 (s) ds)
t

L Wi (s)w(s) i
~ U4(r) (/ ’ : ds)
0 UTHE (1) + UT (s)

for every t € (0, L) thanks to Lemma 3.1. Furthermore, by the same reasoning it is
easy to see that

(4.44)

L P 1—q
(/ W= (s)w(s) ds) ~ W(L). (4.45)
0

The equivalence C ~ A7 follows from (4.42), (4.44), (4.45) and Lemma 3.4 applied
~ ~ 9 JUR
toh=U9¢ 1,0=U9,g=1—gq, f = Wi-awand «, B,V given by (4.43). O

Remark 4.4 Since the function ¢ defined by (4.36) is in Qy (0, L), there is always a
nonnegative Borel measure v on (0, L) that represents ¢ as in (4.37) with B] = 1,
By =4,y =lim;_ o+ ¢(t) and § = lim,_, ; - % (recall (2.1)).

Whereas the fundamental function of T'Y (v) has an integral form if p € (0, c0),
the fundamental function of I';°(v) is given by a supremum. This is the reason why
the statement of Theorem 4.3 is somewhat more implicit than that of Theorem 4.1.
Nevertheless, under some extra assumptions, which are often satisfied in applications,
we can actually represent ¢ in the form of (4.37) quite explicitly.

For example, if v € Qy (0, L), v is differentiable on (0, L), and % is nonincreas-

ing and locally absolutely continuous on (0, L), then ¢ = v and (4.37) holds with
/ N/
Bl =By =1,y = lim_ o+ v(s), 8 = lim, ;- 29 and dv(r) = (—U—) (1)dr.

u(s)” u

This can be proved by integrating by parts upon observing that lim;_, o+ U (s) ';/((SS)) =0.
Moreover, under these extra assumptions, we can also take By = 1, By = 2,
N
y = limg_ o+ v(s), § = lim,_, ;- %, and dv(r) = (—”7) (¢) dr thanks to the fact
v'(s)

that lim_, ; - [1}(&)) > lim_, ;- 5y and limg_, /- ;}((SS)) < f,((tt)) for every ¢ € (0, L).

Remark 4.5 In the setting of Theorem 4.3, if 0 < ¢g < 1, there is an alternative,
equivalent expression for A7 under the extra assumption

E(t) < oo foreveryt € (0, L), (4.46)

where & is defined by (4.38) (cf. Remark 4.2). Namely, A7 & Ag, where

1

L q q q
0
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Indeed, the additional assumption implies that £ € Qyq (0, L), and the desired equiv-
alence then follows from (4.42) coupled with the fact that C &~ A7, and Theorem 3.2
applied to 7l = €77, 5 = UT9,d = B = 0, d¥(1) = W7 (w(n)U 4 (1) dr.
p=1—gand f: U9¢~4 coupled with [5, Lemma 4.2.9].

The constants A7 and Ag need not, however, be equivalent if (4.46) is violated.
In order to see this, suppose that (4.40) holds but (4.46) does not. Then £ = oo on
(0, L), and thus A7 = oo but Ag = 0. This detail was probably overlooked in [8,
Theorem 1.8].

Remark 4.6 We conclude this paper by outlining a possible application of our results.
Let Q € R", n > 2, be a bounded Lipschitz domain, m € N, m < n, and d €
(0,n — m). Let 1 be a d-upper Ahlfors measure on 2, that is, a finite Borel measure
on € such that

/,L(B(x, r) ﬂ@ o

Su k
p !

xeR”
r>0

where B(x, r) is the open ball in R” of radius r centered at x. Notable examples of
such measures are d-dimensional Hausdorff measures on d-dimensional sets. If X and
Y are rearrangement-invariant function spaces satisfying

1
‘ L s ds S fllxo.
rd Y(0,1)
and
__m_ % _ _m_
i / s ds | < 1 ko
0 Y(0,1)

for every f € M4 (0, 1), then [4, Theorem 5.1] ensures boundedness of a linear
Sobolev trace operator

T: W"X(Q) — Y5 (Q, ), (4.47)

where WX (Q2) is a Sobolev-type space of mth order built upon X(£2) and

—dy — . . . . .
Y <n7>(52, ) is the rearrangement-invariant function space whose norm is defined
as

n—d m_ _
el oty = H((gu“ )") L u e M),

Y (0,1)

where g, (t) = u*(u(Q)1), t € (0, 1).

Since a large number of customary rearrangement-invariant function spaces are
instances of Lorentz A-spaces, it is of interest to know how to apply this result of [4]
when Y is a Lorentz A-space. Note that despite this assumption the resulting target
space in (4.47) need not be equivalent to a A-space (see [14]).
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Supposing that ¥ = AP”(v), one might ask if the target space in (4.47) may be
replaced by A?(w). The answer is positive if ¥ (54 (€2, ) embeds in A (w), that is,
if there is a constant C > 0 such that

L é L 1 ! n—d % »
</ (f*(t))"w(t)dt) <C / (—/ (f*(s) = dS) v(r) dt
0 0 t Jo

holds for every f € MM (0, L) with L = w(€2). This is where the main results of this
paper come into play because, by a standard rescaling argument, the optimal constant
C in the inequality above satisfies

n—d
Cm = sup | fllaGqw)
115 (<1
where p = npi"d and g = anmd. Notably, the absence of the “non-degeneracy” restric-

tions is crucial because L < o0.

Furthermore, the results obtained in this paper could also be used to improve some
of the compactness results for the Sobolev trace operator (4.47) obtained in [3, Theo-
rem 5.3].
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Abstract
We study a three-weight inequality for the superposition of the Hardy operator and
the Copson operator, namely

b/ pby ops 4 L ; b
(/ </ (/ f(@Pv(r) dr) u(s) ds) w(t)dt) < C/ fdr,
a t a a

in which (a, b) is any nontrivial interval, g, r are positive real parameters and p €
(0, 1]. A simple change of variables can be used to obtain any weighted L”-norm
with p > 1 on the right-hand side. Another simple change of variables can be used to
equivalently turn this inequality into the one in which the Hardy and Copson operators
swap their positions. We focus on characterizing those triples of weight functions
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(u, v, w) for which this inequality holds for all nonnegative measurable functions f
with a constant independent of f. We use a new type of approach based on an innovative
method of discretization which enables us to avoid duality techniques and therefore
to remove various restrictions that appear in earlier work. This paper is dedicated to
Professor Stefan Samko on the occasion of his 80th birthday.

Keywords Weighted Hardy inequality - Superposition of operators - Copson
operator - Hardy operator

Mathematics Subject Classification 26D10

1 Introduction and the Main Result

The main purpose of this paper is to introduce a new line of argument which enables
one to obtain a previously unavailable characterization of the validity of certain specific
inequalities involving superposition of integral operators of Copson and Hardy type
and three weight functions.

More precisely, given a, b € [—00, 00], a < b, and parameters ¢, r € (0, 00) and
p € (0, 1], we characterize all triples (u, v, w) of weights (i.e. positive measurable
functions) on (a, b) such that there exists a constant C > 0 with which the inequality

b b s % g ’l b
(/ (/ (/ ﬂf)p“”‘”) “(S)dS) w(t)dt> SC/ fwde (1)
a t a ;

holds for every nonnegative measurable function f on (a, b). Let us note that the
restriction p € (0, 1]is natural and does not cause any weakness. Indeed, the inequality
is obviously impossible without it as, if p > 1, one can always easily construct a
function f that makes the integral on the left diverge while keeping the right-hand
side finite.

The inequality (1), as a certain “mother figure”, immediately paves the way to many
other important inequalities. For instance, one can easily swap the order of the two
inner integral operators and obtain the inequality

b t b % 2 % b
(/ (/ </ f(T)pU(T)dT) U(S)dS) U)(l)dt) < C/ f(l)dl (2)

instead of (1). This is achieved by a simple change of variables T +— —t in the
innermost integral on the left side of (1) and following the forced changes from
thereafter. Similarly, one can turn (1) to the inequality

1

b b s q L 1 b >
(/ (/ (/ f(r)dr) u(s)ds) w(t)dt) <C (/ f(t)pv(t)dt> 3)
a t a a

Birkhauser



Journal of Fourier Analysis and Applications (2022) 28:24 Page3of24 24

with p > 1 by performing the replacements (in this order) f — f %v_%, Vi v P,
q +— ¢qp, r +— rp and, finally, p — L "in (1). Our characterization of (1) thus
immediately yields necessary and sufficient conditions for (2), (3), and their various
combinations.

The key innovation is contained in methods of proofs which are based on new
discretization techniques that require neither duality methods nor nondegeneracy con-
ditions on weights.

In the theory of weighted inequalities, questions involving iterations of operators
have recently been constituting the cutting edge. The subject has been rather fashion-
able for some time, mainly because inequalities involving compositions of operators,
on the one hand, have an impressive array of important applications, while, on the
other hand, are quite difficult to handle.

There is plenty of motivation for studying weighted inequalities for acomposition of
operators, and it pours down from various sources, rather different in spirit. A notable
one is the theory of Sobolev-type embeddings where, during the last two decades,
various forms of the so-called reduction principles have flourished. The reduction
principle is a powerful method which establishes an, perhaps somewhat surprising,
equivalence between a difficult problem involving differential operators in several
variables, such as a Sobolev-type embedding, and a weighted inequality for an integral
operator acting on functions defined on an interval. For the first-order embedding, this
is usually achieved by an effective use of some sort of the P6lya—Szeg6 principle, and
the resulting operator is then always a weighted Copson operator.

For higher-order embeddings, however, the P6lya—Szeg6 principle does not work,
and one needs some new way of argumentation. Here, once again, approaches vary.
For Euclidean—Sobolev embeddings (in which functions are defined on a sufficiently
regular subdomain of the Euclidean ambient space R"” endowed with the Lebesgue
measure), an effective use of interpolation theory leads to satisfactory results [26].
However, when the underlying domain is not sufficiently regular, or, for instance,
when R” is replaced by the Gauss space (R”, y,,), which is still R”, but endowed with
the Gauss probability measure

n xz
ya(x) = Q)2 dx,

interpolation methods turn out to be ineffective and have to be replaced by something
else. An extremely efficient argument in this matter, based on the isoperimetric inequal-
ity combined with an iteration technique, was developed in [8], and later applied again,
this time to higher-order trace embeddings, in [7].

Now here comes the interesting part. While for some specific weights (typically for
power weights that occur in reduction principles for Euclidean—Sobolev embeddings)
the iterated operator is pointwise equivalent to a suitable single Copson operator [26],
this is impossible in general (for example for Euclidean—Sobolev embeddings on
bad enough domains or for Gaussian—Sobolev embeddings this approach fails [6]).
In result, after performing the reduction principle, one has to grapple either with
a kernel operator, or with a superposition of two or more operators [8]. Specifically,
superposition of integral operators of different type (Hardy vs. Copson) is encountered
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for example when operators obtained from the reduction principle are applied to one
of many operator-induced function spaces. The simplest examples of these are spaces
whose norm involves the operation of the maximal nonincreasing rearrangement such
as weak spaces, Marcinkiewicz spaces, etc., but there are more sophisticated ones
which are also important.

Another variety of applications in a completely different direction can be found in
the theory of function spaces and interpolation theory. These shelter, among others,
questions concerning sharp embeddings between important structures [19, 33], Kothe
duals of function spaces [17, 20, 37], inequalities restricted to cones of functions
such as those of monotone or concave functions [15, 16, 24], or inequalities involving
bilinear and multilinear operators [3]. The blocking technique appearing in [24] was
also independently developed and applied for integral Hardy-type inequalities in [22].

Several results were obtained recently for iterations of operators of identical type,
however always under some rather unpleasant restrictions.

One of the earliest treatments of iteration of identical operators was most likely
carried out in [4]. The authors consider an n-dimensional problem and using radial
weights they reduce it to the iterated Hardy inequality and treat some particular cases
of parameters by discretization. Later in [13], inequalities involving Hardy—Hardy or
Hardy—Copson iteration were fully characterized. Owing to the fact that a reduction
technique was used, the characterization obtained is more complicated and nonstan-
dard. In [25] both cases of iterations (Hardy—Hardy and Hardy—Copson) involving
a kernel and using a different discretization are considered, in the simplest case of
parameters, and characterization is obtained. Recently, iteration of Copson operators
was treated in [27], restricted to nondegenerate weights.

Inequalities for superposition of the Copson and Hardy operators were studied in
[18]; however, the results obtained there were restricted to nondegenerate weights.
Next, in [31], a three-weight inequality was characterized, motivated by a specific
inequality in which a weighted norm of a mean value is compared to that of the
derivative of a given function. Techniques of proofs in that paper are related to [36]. The
result was later revisited several times, see e.g. [3, 32], where also further applications
to bilinear operators are pointed out. Particular cases and related topics had been
studied earlier, see for instance [11] or [12] for p = 1, or [16] for p = oo, or [36]
and [17] for special cases of weights. The subject is also intimately related to the new
type of spaces governed by operator-induced norms that have been appearing recently
in connection with various other tasks, notably from embeddings of Sobolev spaces
endowed with slowly-decaying upper Ahlfors measures [9, 10, 37].

Let us recall that discretization techniques have been around for some time. In the
late 1980’s and early 1990’s they proved to be very useful for example in the theory
of one-sided operators and ergodic theory, see e.g. [29, 30, 34, 35] and all the huge
amount of subsequent work. In the early 2000’s, they were used in order to solve some
problems in the theory of classical Lorentz spaces that had been open for long time,
see [5, 14]. Later various authors spent considerable efforts in order to chip away
certain technical obstacles such as nondegeneracy assumptions with varying success,
consider e.g. [11] or [28] and the references therein. However, this research is far from
being complete.
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Let us note that the current paper is closely related to the project [21], in which
some of the new discretization methods presented here will be applied to a different
problem, namely to an inequality involving the Hardy operator on one side and the
Copson operator on the other, cf. [5].

We shall now present our principal result, that is, a complete characterization of (1).
We will formulate it in the form of a single theorem. We shall need the following
notation. For a, b € [—o00, o0],a < b, and p € (0, 1], let

(fPom7) 7 if0<p<l,

ess sup v(t) if p=1.
te(a,b)

Vp(a, b) :=

Our main result is:

Theorem A Leta,b € [—00,00],a < b, q,r € (0,00), p € (0, 1], and let u, v, w
be weights on (a, b). Then there exists a constant C > 0 such that the inequality (1)
holds for all nonnegative measurable functions f on (a, b) if and only if one of the
following conditions is satisfied.:

G 1<r,1<g,

1

t % b
Cy:= sup <f w(s)ds) ess sup <f u(t) dr)q Vp(a,s) < oo
te(a,b) a se(t,b) s

and
b b z 1
Cy := sup (/ w(s)(/ u(t)d‘c) ds) Vp(a, t) < oo;
te(a,b) t K

) 1<r,qg <1, Cy <o0and

q

t 1 b b %
Cz ;= sup (/ w(s) ds) (/ (/ u(t) d‘L’)
te(a,b) a t K

1—

=
(5]

q
T—

x u(s)Vp(a,s)-1 ds) < 00;

i) r<1,1<gq,

by ot = b aa-n
Cy:= (/ </ w(s) ds) w(t) ess sup (/ u(r)dr)
a a se(t,b) K

1—r

7

X Vp(a,s)lrfr dt) < 0
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and

b/ b b i \T7 b q
Cs = (/ (/ w(s)(/ u(t)d‘c) ds) w(t)(/ u(r)df>
a t s t

1—r
r

Vp(a,z‘)ﬁ dt) < 00;

v) r<1,qg <1,Cs < ocoand

com ([ ([ o) o[ ([ v

r(—q) 1-r

a—n v
x Vy(a,s)= ds)q dt) < 00.

1%
u(s)

Moreover, the best constant C in the inequality (1) satisfies

Ci1 + Cy in the case (i),

C~ Cr+C3 m the case (n), @
C4 + Cs in the case (iii),

Cs + C¢ in the case (iv).

The proof is based on a new type of discretization which avoids the use of any kind
of duality principle, enabling us thereby to obtain the result in the required generality.

Theorem A is proved in Sect. 3, along with a side theorem which gives another
characterization of (1). Key ingredients of the proofs are collected in Sect. 2.

2 Background Discretization Results

In this section we shall establish the background discretization material that will be
needed in the proof of the main result. We first fix notation and conventions used
in this paper. We denote by LHS(x) and RHS(x) the left-hand side and right-hand
side of the inequality numbered by x, respectively. We adhere to the usual convention
that é =0-00= % = 8 = 0. We denote by M ™ (c, d) the set of all nonnegative
measurable functions on (c, d). By increasing we mean strictly increasing. Finally, the
small letters i and k are always integers, which are reserved for indices. In particular,
when we write N < k < M, in which N and M can be —oo and oo, respectively,
we mean k € Z, N < k < M. This convention is accordingly modified for similar
inequalities and the index i in the obvious way.

Definition 1 Let N € ZU{—o0}, M € ZU{+oc0}, N < M, and {ak}liW:N be a sequence
of positive numbers. We say that {ak},i‘”: v 18 strongly increasing if

Ag+1
ay ’

inf N§k<M}>1.
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Our approach is based on a fine discretization of the inequality in question. Before
we start doing that, we need some new information of a general kind from the discrete
world. The following lemma is contained in the manuscript [21], where it is also
proved. However, since the manuscript is not publicly available yet, we include its
proof here for the reader’s convenience.

Lemma2 Lets > 0, M € Z U {4+o00}. Assume that {ak}k——oo and {bk}k——oo
sequences of nonnegative numbers such that {by}M ke—oo s nondecreasing. Then

are

M M s M M s+1 M s+1
Z ak(Zai) by ~ Z (bk_bk—l)<zai) +< Z ak) kgrjloobk,
k=—00 i=k k=—00 i=k k=—o00

(5)

in which the multiplicative constants depend only on s.

Proof First, assume that limg_, oo br > 0. Thanks to this assumption, we have that

M s+1 M s+1
li Z _ Z .
N%lrgoo ( ak) by < ak) kilrfnoo brs
k=N k=—00

whether the series converges or diverges. Let N € Z, N < M. By virtue of Abel’s
lemma, we have that

M M
Z crby = Z (b — bk—1) ch ( Z Ck)bN (6)
k=N k=N+1 k=N

for every sequence {ck}{(‘/[: y of nonnegative numbers. Set ¢ = ak(ziﬁik ai)s for
k€ Z,N <k < M. Applying power rules (cf. e.g. [2, Lemmas 1 and 1']), we get

k=N+1 j= k=N i=k
s+1 M s+1
Z (bk_bk—l)(zai) +(Zak) by,
k=N+1 i=k k=N

in which the multiplicative constants depend only on s. By letting N go to —oo, we
obtain (5).

Second, assume that limy_, _o by = 0. It follows that b, = Z
for every k € Z, k < M. Therefore, we have that

i——oo(bi —bi—1)

M
> abi = Z (b — bi— 1)201

k=—o00 k=—00
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for every sequence {ck},i"’: _ oo Of nonnegative numbers. By taking ¢ = ax ( Zf‘i k a,')s
for k € Z, k < M, and using the power rules as above, we obtain (5). O

The proof of the following lemma can be found in [23, Proposition 2.1] and [14,
Lemmas 3.2-3.4].

Lemma3 Let N € ZU{—oo}, M € ZU {400}, N < M, B > 0, and let {ak}II(MZN and
{Qk}/[y: N be sequences of positive numbers. If {Qk},’:”: v I8 nondecreasing, then

Sup ©x Sup a; = sup Qidi. @)
N<k<M k<i<M N<k<M

If {Qk},iw: N i strongly increasing, then

M M 8 M
Zek<2ai) ~ Y ol 8)

k=N i=k k=N
M M
Yok sup aix Y o, ©)
k=N  ksi=M k=N
and
M 8 ;
sup Qk<2a,~) Xosup  Qray - (10)
N<k=M ik N<k=<M

Moreover, the multiplicative constants depend only on inf {92—:], N <k<M }
and B.

We should note that in [14], (7) is formulated when {Qk},f”:  is astrongly increasing
sequence (and N = —o0); however, the result is a consequence of the interchanging
suprema and holds true even when {Qk},i”: 18 just nondecreasing.

Definition 4 Let G be a positive continuous increasing function on (a, b) such that
lim,_, ,+ G(t) = 0. Define

M =inf{k € Z: G(1) < 2 forevery 1 € (a, b)}

(if the set is empty, then M = o0). An increasing sequence {xk},i”: « C (a, b] such
that (a, b) C U,iuz_oo[xk_l,xk] is said to be the discretizing sequence of G if it

satisfies G (xz) = 2* for every k < M.

We note that if lim;_,,- G(¢) < oo, then M < oo and x) = b, while, if
lim,_, ;- G(t) = oo,then M = oo and limk_, o, X = b. Furthermore, if M < oo, then
2M=1' < G(r) < 2™ for every t € [xy_1, b). Note that the discretizing sequence (as
defined above) is unique, and so the definite article is justified. Finally, the Darboux
property of continuous functions implies that the discretizing sequence exists for every
G as above.
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For a locally integrable nonnegative function w on [a, b), we will use the notation

1
W(t) =/ w(s)ds, t€la,bl].

Note that the discretizing sequence for W exists when w is such a function.
Recall that if M = oo, then M — 1 is interpreted as co.

Lemma5 Leta > 0. Assume that w is a weight on (a, b), {xi },’(VI:_Oo is the discretizing

sequence of W and h is a nonnegative nonincreasing function on (a, b). Then

M—1

b
/ WO wOh@yde ~ Y 2K (g (11)

k=—o00

holds, in which the equivalence constants depend only on «.

Proof The monotonicity of 4 and properties of the discretizing sequence {xk},’:”: oo
give

b M-1 Xk+1
/ h(OW@®)*w(t)dt = Z / h(OW () w(t) dt
a k=—o00 ¥ Xk
M—1

Xk+1
< Y hw) / d[w(@)* ]

k=—00

M-1
~ Z 2k(a+l)h(xk)’

k=—o00

and, conversely,

b M—1
/h(t)W(t)“w(t)dtz Z
a k=—00
M—1 X
2 > k) | d[wn ]
k=—00 Fk—1
M—1

~ Z_ 2k(a+1)h(xk).

k=—00

X

/Xk hOOW)*w(t) dt
k—1

Therefore, the statement follows. O

Having established necessary background material, we can now take the first step
towards an effective discretization of the inequality (1).
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Proposition6 Let0 < p < 1,0 < g,r < oo and let u, v, w be weights on (a, b).
Assume that {xk},i”: _oo I8 the discretizing sequence of W. Then there exists a positive
constant C such that the inequality (1) holds for all nonnegative measurable f on
(a, b) if and only if there exist positive constants C' and C" such that

M-1 X1 t b a ; Mt
( > 2"</k (/ fP(s)v(s)ds> u(t)dt) ) <cC Z /k f(t)dt
Xk Xk

k=—00 k=—00
(12)
and
M—1 Xk 5 b 7 1 Xiet1
( > 2’<<f fp(t)v(t)dt) (/ u(t)dt) ) <c” Z / f(t)dt
=—00 a Xk =—00
k k= 13

for all nonnegative measurable functions f on (a, b). Moreover, the best constants C,
C’ and C" in (1), (12) and (13), respectively, satisfy C ~ C' + C".

Proof Applying (11) with @ = 0 and then using (8), we obtain

M—1 r 1

oo~ (£ ([ ([ )
(B[ (L o))

—00
M—1

A(E A (L))

M—-1

(EAL (L))
(ALY

In the last equivalence we have used the fact that either [*~' fPv = 0, where xp_;

is to be interpreted as b if M = oo, or thereis N € ZU{—o0}, N < M — 1, such that
LyM—1
L% fPv = 0 for every k < N and {2"( [ fPo ' is a strongly increasing
k=N
sequence (unless N = M — 1 < oo, which is a trivial case). The assertion follows. O
The next step is based on the saturation of Hardy inequalities and embeddings of
weighted Lebesgue spaces on the intervals determined by a discretizing sequence.

Proposition7 Let 0 < p < 1,0 < g,r < oo and let u, v, w be weights on (a, b).
Assume that {xk},i”: is the discretizing sequence of W. For every k € 7, k < M,
we denote

—00
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1

<f;‘:1 g(r)f’v(r)dr)”

Ag = sup 14
EM™ (xg—1,x5) f;:l g()dt
and
4 1
P q
(f;fl (fxtkl h(s)”v(s)ds> u(t)dt)
Bk = sup . (15)

he./\/(+(xk_|,xk) ka h(t) dl

Xk—1

Then there exists a positive constant C such that the inequality (1) holds for all non-
negative measurable functions f on (a, b) if and only if there exist positive constants
C’, C” such that the inequalities

(X 2api) <0 Y a (16)
k=—00 k=—00
and
M-1 b L k . 1 M-1
( > 2"(/ u(t)dt) ( > afA]?) ) <C" Y a (17)
k=—o00 Xk j=—00 k=—00

hold for every sequence {ak},iw: __]oo of nonnegative numbers. Moreover, the best con-

stants C, C" and C" in (1), (16) and (17), respectively, satisfy C ~ C' + C”.

Proof Assume that (12) holds. By (15), there exist nonnegative measurable functions
hi, k < M — 1, 0n (a, b) such that supp hy C [xg, Xk+1], f;{k“ hy =1, and

1 1
Xk+1 t B q
(/ (/ h,fv) u(t)dt) 2 Bit1.
Xf Xf

Thus, given {a, )M and inserting f = Y- M=' 4k, into (12), we get (16).
Conversely, (12) follows at once from (16) on setting a; = f;; L f for k€

(—oo, M —1).
Similarly, by (14), there exist nonnegative measurable functions g, k < M — 1,
on (a, b) such that supp gx C [xx—1, xx], [** gr =1, and

Xk—1
1
Xk 7
([ ) 2o
Xk—1
Thus, given {a,}=! and inserting f = "M 4,4, into (13), (17) follows.

Conversely, inserting a; = ;2’11 fin (17) gives (13).

The assertion now directly follows from Proposition 6. O
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3 Proofs

We begin this section with a theorem of auxiliary nature, albeit interesting on its own,
which yields a discrete characterization of the inequality in question. We will then use
it as the last step towards the proof of Theorem A.

Theorem8 Let0 < p < 1,0 < g,r < oo and let u, v, w be weights on (a, b). Let
{xk}ﬁ”: _oo be the discretizing sequence of W. Then there exists a constant C > 0 such
that the inequality (1) holds for all nonnegative measurable functions f on (a, b) if
and only if one of the following conditions is satisfied:

G l<r,1<gq,

& Xk+1 q
Al = sup 2r esssup (/ u(s) ds) Vp(xg, t) < 00
t

k<M-1 1E€(Xk, Xk+1)

and

M—-1 rol

b NG
B := sup (Z 2’(/ u(t)dt) > Vp(a, xi) < o0;
i=k i

k<M-—1

(i) 1<r,q <1, Bf <ocoand

‘ X1 Xt 1
A3 = sup Zr(/ (/ u(s)ds)
k<M—1 Xk t

i) r<1,1<gq,

(AS]

q 1-
1—

OVAC= dt) < o0;

= ‘

M-l k Xt 1 ﬁ r r
A3 = < Z 2T ess sup </ u(s)ds) Vp (xXk, t)lr) < 00,
k=—00 !

1€ (g, Xk+1)

and

(iv) r<1,qg <1, B <ooand
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M—-1
k
Al = ( > 21—r( /
k=—00 x

q

XV, (xg, 1) T4 dt

Xk+1

) q(lr)) r

==
u(t)

Xk+1
(/ u(s) ds)
t

r(l—q)  1-r

< Q.

Moreover, the best constant C in the inequality (1) satisfies

Al + BY
cn ) A3 B
A%+ B3

A} + B3

in the case (i),
in the case (ii),
in the case (iii),

in the case (iv).

Proof 1t follows from Proposition 7 that the best constant C in (1) satisfies C ~
C’ 4+ C”, where C’ and C” are the best constants in (16) and (17). Next, we obtain
an appropriate characterization of C’ by combining a discrete version of the Landau
resonance theorem (cf. e.g. [14, Proposition 4.1]) with the classical Hardy inequality.
Finally, an appropriate two-sided estimate of C” can be obtained by combining the
known characterization of a discrete Hardy inequality (cf. e.g. [1, Theorem 1] or
[24, Theorem 9.2])) with the classical duality expression of the norm in a weighted
Lebesgue space. O

Proof of Theorem A First of all, note that the optimal constant C in (1) is equal to co
if there is ty € (a, b) such that W(ty) = o0, and so is RHS(4); hence the theorem is
trivially true in this pathological case. Therefore, we may assume that W (¢) < oo for
every t € (a, b). Let {xk}f{”: _oo» Where M € Z U {oc}, be the discretizing sequence
of W.

(i)Let p <1 <r, 1 < g. We have from Theorem 8(i) that C ~ A} + BY. Define

N
(/ u) Vp(a, ).
t

We will first show that AT + B} ~ Al + B7. Since obviously A} < Ay, itis enough
< A} + Bf. Using (7), we obtain

k
sup 2r ess sup
k=M—1 te(xg.b)

Ay =

to prove that A

1

b Ng
(/ u) Vp(a,t)
t

~ k
A; = sup 2r
k<M-1

sup ess sup
k<i<M—1te(x;,xi+1)

: b\
= sup 2r esssup (/ u) Vp(a,t)
k<M-—1 te(Xg,Xk+1) t
k K1 i k b 5
A~ sup 2r esssup (/ u) Vp(a,t) + sup 2r<f u> Vo(a, xkv1).
k<M-—1 te(Xk,Xk+1) t k<M-2 Xkt1
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Since
Vpla,t) = Vy(a, xi) + Vp(xg, t) foreveryt € (xi, Xg41), (18)

we in fact have

1

- k Kt 1 % k b q
A~ AT+ sup 2r</ u) Vy(a, xi) + sup 27 </ u) Vy(a, xi+1)
X, X,

k<M-—1 & k<M-2 k+1
1

b =
< AT+ m)ﬁ(/uynme§M+Bﬁ
k<M-—1 Xk

establishing the claim. .
Next, we will show that C + C2 &~ Ay + B7. Observe first that

1 1
roNT b N\Ng -
Ci = sup sup (/ w) ess sup</ u) Vp(a,s) = Aj.
k<M—1te(xg,Xk+1) a se(t,b) s

On the other hand, fixing k € Z, k < M, we have that

S = ([ - S
(LB ()

i=k+1
b
=2([ )
Xk

|~

b b N\
—{—f w(t)(/ u) dt (19)
Xk t

with equivalence constants independent of k. Hence, in view of (19), we have

b N L (NG
B < sup (/ w(t)(/ u) dt) Vy(a, xk) + sup 2r(/ u) Vp(a, xk)
k<M—1 \ Jx ' k<M—1 X%

b b \% ! ~
< sup esssup (/ w(s)<f u)qu) Vp(a,t) + Ay
kSM*IIG(Xk,Xk_H) t N

~ (Cy+ Cy. (20)

Thus, we have A| + B S Ci1+Co.
Conversely,

b b N7 M1y b N7
/ w(t)(/ u) dt = Z/ w(t)(/ u> dt
Xk t ik Vi t

Birkhauser

S

-1

A

WA
2(/10 . @1

1
=~

i



Journal of Fourier Analysis and Applications (2022) 28:24 Page150f24 24

Consequently,

Xk+1 b \g ;
Cr~ sup esssup (/ w(s)</ u) ds) Vp(a,t)
k<M—1te(xg,Xk+1) t s
b b \NLE N7
+ sup (/ w(t)(/ u) dt) Vp(a, xiq1).
k<M-2 Xk+1 t

Hence, in view of (21), (7) and the fact that {xk},](”: _ oo 18 the discretizing sequence for
W, we obtain

b 1
Cy < sup 2é ess sup (/ u)qu(a,t)
t

k=M—1 te(Xg,Xk+1)
r 1

M-1 boNIN L
+ sup < 2’(/ u) ) Vy(a, xg+1)
k<M-2 Z Xi P

i=k+1
< A+ BT (22)

Consequently, we arrive at C =~ Cy 4 C».

(ii) Let p < 1 < r,q < 1. Using Theorem 8&(ii), we have that C ~ A% + B;. Let
us show that A3 + B} ~ A, + B*, where

b, b N\ TL e
~ k 1—q q q
A2 = sup 2r (/ (/ M) u(l‘)Vp(a, [)17" d[) .
k<M-—1 Xk t

It is easy to see that A5 < A5. On the other hand, using (10), we have

q 1—q

N M-1 Gy b N\ 14 e
Ay = sup 25( Z/ (/ u) ut)Vy(a, Z)IL ) 7
k<M-—1 i—k Xi t

q 1—q
i Xk+1 b N\ 14 g =
X sup Zr(/ </ u) u)Vy(a,t)-4 dt) .
k<M-—1 Xk t
Furthermore, for each k < M — 1, we have that
X1 b g e
(/ (/ u) u(®)Vy(a,t)1-a dt>
Xk
1—q
Xk+1 =
5([ (f ) d[V,(a. ,)ﬂ])"
+ lim (/ ) Vp(a,t). (23)
t—> X+

Birkhauser
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Indeed, by integrating by parts, it is clear that (23) holds foreachk € Z, k < M — 1,
whether M = oo or M < oo. The remaining case when M < coandk = M — 1
requires more explanation. We may assume that max{A3, B’} < oo; consequently

q 1—q
1- q
|7

“u(t)Vp(a, T dt)q < co.

(L, ([)

Thus, for each x € (xp7—1, b),

Vp(a,X)(/xb“); < (/xb(/tbu>

holds, whence we conclude that

b\
lim Vp(a,x)</ u) = 0.
x—b— X

Hence, (23) holds. Additionally, observe that

i ([4)" v (['4) wes
im u a,t) < esssup u a,t).
I=xt \ Jr ! re(x.xps1) \Jt g

Then, in view of (23) and (24),

- k Xk+1 b T—g g -\ 4
Ay < sup 2r</ (/ u> d[Vp(a, t)l—q])
k<M-—1 Xk t

1

k b q
4+ sup 2r esssup </ u) Vy(a,t)
t

k<M—1 1€ (X, Xk 41)

k Xk+1 Xk+1 T—q q q
< sup 2r(/ (/ u) d[Vp(a,t)l—q ])
k<M-—1 Xk t

& Xke+1 é
4+ sup 2r esssup </ u) Vp(a,t)
t

k<M—1  te(xk,xk+1)

q 1
—

1

f 7 \¢
+ sup 2r / ul Vy(a, xks1)
k<M-2 Xk+1

=: szl + Azyz + A2’3.

Birkhauser
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We shall now establish appropriate upper estimates for Az, 1 Az,z and 42,3. Note that,
(18) yields that

q 1—q

X Xk+1 Xk+1 T— q wE
sup 2r</ (f u) u(t) Vy(a,t)-1 dt)
k<M-—1 Xk t

‘ Xl N\ g (25)
~ A5+ sup 2r (/ u) Vy(a, xi)
k<M-—1 Xk

< A5+ Bf.
Since integration by parts gives

q 1—q
q

5 k X1 X+l \ T—q g
Ax 1 < sup 2r</ (/ u) u(t) Vp(a,t)-4 dt)
k<M-—1 Xk t

it follows that /i2,1 < A} + Bf. Furthermore, note that

q 1-

Y\ y YO\ T4 <t
ess sup(/ u) Vp(a,t) ~ ess sup(/ (/ u) u(s) ds) Vp(a, 1)
te(x,y) t te(x,y) t s
y Y O\ T ot
([ (/[ +)
Py t

q g q
u()Vp(a,t)-a dt) . (26)
Thus, applying (26) and (25), we obtain that

1—q

- X X+1 Xk+1 % g e
Ays < sup 2(/ (/ u) u(t)Vy(a, 1) dt) < A% + B}
X t

k<M-—1 k

Finally, it is clear that Ay3 < B}. Combining these estimates we arrive at C ~
A~2 + B ;k

Next, we will prove that Ar + B} ~ Cy + C3. We have from (20) that B] < C».
Moreover,

q 1—q

CONTLOh ot T g T
C3 = sup sup </ w) (/ (/ u) u(s)Vy(a,s)-4 ds) ~ Aj.
kSMflte(xk,xk_,_l) a t s

Therefore, the proof will be complete once we show that Cy < As + BY.
Applying (26), we plainly have that A1 < Aj. Finally, using (22), we obtain

C> S Ay + By S Az + BY. Hence the proof is complete in this case.
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(iii)Let p < 1,r < 1,1 < g, then we have from Theorem 8(iii) that C ~ A%+ B;.
First, we will show that C ~ A3 + B¥, where

M—-1

) & b T =\
Ayi=( D 27 esssup / u Vpla, )= ) .
P reCu.b) \Ji

o0

It is clear that A < Aj3. Moreover, (9) together with (18) yields
1—r

) W b ﬁ o\ T
Ay = 27— sup  esssup u Vp(a, t)T=r
L k<i<M—1te(x;,xit1) \Jt

1-r

k b ‘1({*” o\
~ Z 2T=r ess sup / u Vp(a, t)T=r
k 1€ (X, Xk+1) t
B P A\
~ Z 2T=r ess sup u Vp(a, t)1=r
k= 1€ (Xk, Xk+1) t

1—r

e b aa=n S\
+ Z 2T=r / u Vipla, xjp1)T=r
_ Xk+1
M—1 b

(]

k=—00 k

< A3+ Bj.

I—r

< % g(1—r) IrTr r
S A+ u Vp(a, xi)

Next, we will show that A3 + B; ~ C4+ Cs. We will find equivalent formulations

for B}. Using (5) for a; = 2k(fxi u)q,bk = Vp(a,xk)lrfr and s = 1=, we get

re

T BN Lo
Bik%( Z <221</ u) ) [Vp(a,xk)lr—Vp(a,xkl)lr])
k=—o00 " i= Xi
PR
+< Z 2‘(/ u) ) lim Vy(a, xi).
Py xi k——o00

Applying (19) and (11) with « = 0, we have that
1—r

g b b s ﬁ r r r
B; S < Z </ w(t)</ M) dt) [Vp(a,xk)ﬁ — Vp(avxk—l)]’])
Xk 1

k=—o00

ML, b\ qa-n , L
+( Z 21—r<f u) Vp(a,xk)l—r>
Xk

k=—o00
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r 1
( w(t)( u)th)rklim Vy(a, xi)
M-l .p b b N7 = b N7
5( Z / (/ w(s)</ u) ds) w(t)</ u) dt
k—— Xk t s t

oo

X [Vp(a,xk)'rfr — Vp(a,xk_l)'rr]>

M-, b\ qan r\ 7
+( Z 2T=r ess sup (/ u) Vp(a,t)l—r)
1€ (Xg, Xk+1) t

k=—o00

r

L[ ) o[ ) o)

x lim Vy(a, xg).
k— —o00

Now, plugging by = V), (a, xk)'rTr and

Xkt b b N\ = b N\
Ck =/ (/ w(s)(/ u> ds) w(t)(/ u> dt
Xk t s t

into (6), we obtain

ws (L (o))
xwm( /fu)’dt Vo 1) )

e b pTeE
Z 2T=r ess sup u
1€ Xk, Xk+1)

1—r
r

T) r
V[)(as t)”)

k=—o00
M—1 X1 b
f(Zf“( @( ) ds)
k=—o00 Yk
b r
xw(t)(f u) Vp(a,t)1 )
t
~ Cs+ Cy4.

In the last equivalence we use A3 ~ C4, which easily follows from (11) witha =

Hence, we have A3 + B} S Cy4+Cs.

27)

r

1—r-

Birkhauser
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Conversely, integration by parts gives

M-1 Xk+1 b b 2 — b 2 - lr;r
c5=( Z/ (/ w(s)(/ u> ds) w(t)(/ u> Vp(a,t)lrdt)
k=—o00 ¥ ¥k t s
M—1 . b b N5 \Tv
5( > vp(a,xk)HK/ w(t)(/ u> dt)
k=—00 Yk !
b NG TR
([ o[ ) «)"])
Xk+1 t
M-l b b \g = , =
< Z / (/ w(s)(/ u) ds) d[Vp(a,t)lr]>
k=—o0 ¥ Xk t s
M-l Xt b N7 = L\
~ B3 + Z/ (/ w(s)(f u> ds) d[V,,(a,t)l—r])
k N
M=2 b \7g = e =
+( (/ w(t)(/ u) dt) / d[vp(a,t)f—r])
- Xk+1 1 X

k
M—-1

et ([ bNE O\ N
< B +( Z / (/ w(S)</ u) ds) d[Vp(a,t)lr]) .
k=—o00 Xk §

By integrating by parts again, we obtain that

M1 oy X1 b N\ =
C5§B§k+< Z / </ w(s)(f u)qu>
k=—o0 ¥ Xk t N
NE L\
X w(t)(/ u) Vp(a, t)T=r dt)
t
M—1 Xk+1 Xk+1 = b ﬁ r I;r
< B;+( 3 / (/ w) w(t)(/ u)q Vpa, )77 dt)
k=—00 Xk t t
M=1 oxip Xerl O\ ToF
<+ ( X [7([7)
k=—00 Xk t
b\ 709 o o
x w(t)| ess sup / u Vp(a, s)T=r ) dt
se(t,b) s

5 B;+A3.

+

(28)

Consequently, we arrive at Az + By SCy4+Cs 5 Az + B3.
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(iv)Let p < 1,r < 1,49 < 1. We know from Theorem 8(iv) that C ~ A} + BJ.
First we will prove that A} + B} ~ A4 + BX, where
M—1 b b 9 r(l;q) 1-r
- k 1—q q q(1—r) r
Ayi= ( 3 21,(/ </ u) w()Vy(a, 1) d ) )
k=—00 Xk t

It is clear that A} < Aq. On the other hand, since max{A}, B}} < oo implies that
max{A3, Bf'} < oo, by using the same argument we applied in case (ii), (23) holds.

Then, (8) combined with (23) and (24) yields that

M—1 M-1 . q rd=q)

<

. Xi b T—¢ q q(1=r
A4:( 3 215(Zf H(/ u)l qu(t)Vp(a,t)l—th) o
h—=— ik YXi t

L r(l=q) = 1-r
P Xk+1 - L q(1-r) r
< 21r< ( u) u(®)Vy(a,)-4 ) )
e r(=q)  1-r
k xk+1 T—q g\ aT=n\ 7
(XL () o))
M-l k. b q(lr—r) o l%r
+ 2T-r ess sup /u Vp(a, t)T=r
k=—o00 r€(xp,Xp+1) \J1

M—1 k Xk+1 Xk+1 I—q q q(1—r)
(B ) )
(k;oo (xk t ! [P(a) ]

M-l X1 a-n
k q=-n r
+< Z 2T-r ess sup (/ u) Vp(a,t)lr>
t

“‘

k=—o00 1€ (X, Xk +1)
M2 b Naiw SN\
+ Z 2T-r u Vpla, xp41)T=r .
k=—00 Xk+1

Integration by parts gives

M—-1

s (B ()

k=—00
1—r

M-1 k. Xk+1 ﬁ . T
+ Z 2T=r ess sup / u Vp(a, t)T=r

k=——o00 re(xp,xpr1) \Jt

M-=2 1—r

k. b q(lr—r) r T
+ Z 2T-r / u Vpla, xp1) ="
Xk+1

k=—00
= A4,1 + A4,2 + A4,3.

ti r(l—q)
1-

W)V, (a, t)li )q(l-n) ;
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Itiseasy to see that A4, 3 S Bj.Onthe other hand, observe that (26) yields 154,2 < 54, 1.
Moreover, using (18), we have

. M- ¥l O\ qd-n L\
As §AZ+( 3 215(/ u)q vp(a,xk)l—r)
k=—00 Xk
< A} + B3

Thus, we arrive at A4 S A+ B3

We proceed by proving A4 + B} & Cs5+ Cy.1tis clear by using (11) witho = =

1—r

that A4 &~ Cg. On the other hand, using (26), we conclude that C4 < Cgand Az < Aa.
Thus, taking (27) into consideration, we have A3 + By S A3+ B S Cs5+C4 S

~

Cs + Cg. It remains to prove that Cs < A4+ BJ. We have already proved in (28) that
Cs < A3+ B3. Combining these estimates we arrive at Ag+ By S Cs5+Ce S Ay+ B3,
and the proof is complete. O
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1. Introduction

Sobolev spaces and their embeddings into Lebesgue or Lorentz spaces (on an open set
Q) C R?) keep a prominent position in the theory of partial differential equations, and
any information about structure of such embeddings is far-reaching.

There is a vast amount of literature devoted to study of conditions under which
Sobolev embeddings are compact. Quality of compactness is often studied by the speed
of decay of different s-numbers, which is connected to spectral theory of corresponding
differential operators and provides estimates of the growth of their eigenvalues (see [11]).
However, much less literature is devoted to study of the structure of non-compact Sobolev
embeddings, which is related to the shape of essential spectrum (see [9]).

There are three common ways under which Sobolev embeddings can become non-
compact:

(i) when the underlying domain is unbounded (see [1], cf. [12]);
(ii) when the boundary 92 of € is too irregular (see [16,17,24,25]);
(iii) when the target space is optimal or “almost optimal” (see [15,20] and references
therein).

In this paper we will focus on the third case. We will obtain new information about
the structure of non-compactness of two optimal Sobolev embeddings—mnamely

I:V"P(Q) — LP () (1.1)
and
I:V"P(Q) — LP P(Q), (1.2)

where 1 < m < d, p € [1,d/m) and p* = dp/(d — mp). Here Q is a bounded open set,
and the subscript 0 means that the (ir)regularity of © is immaterial (see Section 2 for
precise definitions). The target spaces in both embeddings are in a sense optimal. The
Lebesgue space LP () is well known to be the optimal target space in (1.1) among
all Lebesgue spaces—that is, LP () is the smallest Lebesgue space L94(2) such that
I: Vy"P(Q) — L4(Q) is valid. However, it is also well known ([26]) that (1.1) can be
improved to (1.2) if one allows not only Lebesgue spaces but also Lorentz spaces, which
form a richer class of function spaces. Since LP ?(Q) C LP (Q), the latter is indeed an
improvement. Furthermore, the Lorentz space LP P (Q) is actually the optimal target
space in (1.2) among all rearrangement-invariant function spaces (see [14])—that is, if
Y (Q) is a rearrangement-invariant function space (e.g., a Lebesgue space, a Lorentz
space, or an Orlicz space, to name a few customary examples) such that I: V;"P(Q) —
Y (Q) is valid, then LP"P(Q) C Y ().

Not only are both embeddings (1.1) and (1.2) non-compact, but they are also in
a sense “maximally non-compact” as their measures of non-compactness (in the sense
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of [9, Definition 2.7]) are equal to their norms. This was proved in [5,13]. Moreover,
even when LP (Q) is enlarged to the weak Lebesgue space LP°°(Q), which satisfies
LP7P(Q) € LP(Q) € LP°(R), the resulting Sobolev embedding is still maximally non-
compact. This was proved in [19]. These results may suggest that the “quality” and the
structure of these non-compact embeddings should be the same.

However, there are other possible points of view on the quality of non-compactness.
One of them is the question of whether a non-compact Sobolev embedding is strictly
singular or even finitely strictly singular. Strictly singular operators and finitely strictly
singular ones are important classes of operators as spectral properties of such operators
are very close to those of compact ones. In this regard, it follows from [6] that the Sobolev
embedding I : VE)LI(Q) — LY(@=1(Q), which is a particular case of (1.1) with m = p = 1,
is finitely strictly singular. Furthermore, it was also shown there that the almost optimal
critical Sobolev embedding I: V"' ((0,1)%) — L*((0,1)%) is finitely strictly singular,
too. Finally, the same was proved in [18] for the optimal first-order Sobolev embedding
into the space of continuous functions on a cube. These results suggest a hypothesis that
non-compact Sobolev embeddings could be finitely strictly singular or at least strictly
singular.

In this paper we will show that this hypothesis is correct for the “almost optimal”
Sobolev embedding (1.1), but it is wrong for the “really optimal” Sobolev embedding
(1.2). In other words, (1.2) is an example of a Sobolev embedding whose target space is
optimal among all rearrangement-invariant function spaces that is not a singular map
(i.e., there exists an infinite dimensional subspace on which the embedding is invertible),
but if the target space is slightly enlarged to an “almost optimal” one (i.e., the target
space is optimal only in the smaller class of Lebesgue spaces), then the resulting Sobolev
embedding (1.1) is finitely strictly singular (i.e., its Bernstein numbers are decaying
to zero). In the case of (1.1), we prove a two-sided estimate of the Bernstein numbers
corresponding to the embedding—the estimate is sharp up to multiplicative constants.
In the case of (1.2), we show that all its Bernstein numbers coincide with the norm of
the embedding.

The paper is structured as follows. In the next section, we recall definitions and
notation used in this paper, as well as some background results. In Section 3, we start
with a couple of auxiliary results, which may be of independent interest, then we focus
on the “almost optimal” embedding (Theorem 3.3), and finally on the “really optimal”
one (Theorem 3.4).

2. Preliminaries

Here we establish the notation used in this paper, and recall some basic definitions
and auxiliary results.

Any rule s: T — {s,(T)} —_, that assigns each bounded linear operator 7' from a Ba-
nach space X to a Banach space Y (we shall write T' € B(X,Y)) a sequence {s,(T)} —,
of nonnegative numbers having, for every n € N, the following properties:
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(S T = 51(T) = 52(T) = --- = 05

(S2) sp(S+T) < s,(S) + ||T for every S € B(X,Y);

(S3) sp(BTA) < ||Bl|sn(T)||A|l for every A € B(W,X) and B € B(Y, Z), where W, Z
are Banach spaces;

(S4) sp(l: E — E) =1 for every Banach space E with dim E > n;

(S5) s, (T) =0 if rank T < n;

is called a strict s-number. Notable examples of strict s-numbers are the approrimation
numbers a,, the Bernstein numbers by, the Gelfand numbers c,, the Kolmogorov numbers
d,,, the isomorphism numbers i,, or the Mityagin numbers m,,. For their definitions and
the difference between strict s-numbers and ‘non-strict’ s-numbers, we refer the reader to
[10, Chapter 5] and references therein. We say that a (strict) s-number is injective if the
values of s,,(T) do not depend on the codomain of T'. More precisely, s,,(JY oT) = s,(T)
for every closed subspace N C Y and every T € B(X, N), where J}(,: N — Y is the
canonical embedding operator.

In this paper, we will only need the definition of the Bernstein numbers. The n-th
Bernstein number b, (T") of T' € B(X,Y) is defined as

T el x =1
where the supremum extends over all n-dimensional subspaces of X. The Bernstein
numbers are the smallest injective strict s-numbers ([28, Theorem 4.6]), that is,
bn(T) < s,(T) (2.1)

for every injective strict s-number s, for every T' € B(X,Y), and for every n € N.

An operator T' € B(X,Y) is said to be strictly singular if there is no infinite dimen-
sional closed subspace Z of X such that the restriction 7|z of T to Z is an isomorphism
of Z onto T'(Z). Equivalently, for each infinite dimensional (closed) subspace Z of X,

inf {[| Tl : [zl x = 1.z € Z} = 0.

An operator T € B(X,Y) is said to be finitely strictly singular if it has the property
that given any € > 0 there exists N(¢) € N such that if F is a subspace of X with
dim E > N(e), then there exists € E, ||z||y = 1, such that ||Tz|,, < e. This can be
expressed in terms of the Bernstein numbers of T. The operator T is finitely strictly
singular if and only if

lim b,(T) = 0.

n—oo

The relations between these two notions and that of compactness of T" are illustrated by
the following diagram:
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T is compact = T is finitely strictly singular = T is strictly singular;

moreover, each reverse implication is false in general. For further details and general
background information concerning these matters we refer the interested reader to [2],
[21] and [29].

Throughout the rest of this section, X denotes a Banach space. The operator norm
of the projection Q: L?([0,1], X) — L?([0,1], X) defined as

Qf® =Y | [ 1om(e)ds | rio. 1 € 22(0,1,%) (22

is called the K-converity constant of X. Here {r;}32; are the Rademacher functions.
The K-convexity constant of X is denoted by K(X). If dim X = n, then (e.g., see [3,
Theorem 6.2.4])

K(X) < clog(l+d(X,¢3)). (2.3)
Here c is an absolute constant and d(X, ¢5) is the Banach-Mazur distance, that is,
d(X,05) = inf{||T|||T*||: T is a linear isomorphism of X onto ¢4 }.

We say that X is of cotype 2 if there is a constant v such that

1/2

m 1 m
Slaslc ] <a [ o] a (2.4)
j=1 o =1

for every {z;}72; C X, m € N. We denote the least such a v by C2(X).
Let Y be a Banach space such that X C Y. We say that the inclusion is 2-absolutely
summable if there is a constant -y such that

1/2 1/2

m m
DN EZ <qsupg [ D |2 () et x- <1 (2.5)
j=1 j=1

for every {z;}72; C X, m € N. We denote the least such a v by ma(X — V).
Let A, B be subsets of X. We denote the minimum number of points x1, ..., %, € X
such that

AC O(l‘] + B) (26)
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by E(A, B). In general, it may happen that F(A, B) = co, but in our case it will always
be a finite number. E(A, B) denotes the minimum number of points 1, . .., z,, € A such
that (2.6) holds.

Let (R, ) be a nonatomic measure space and p € [1,00). As usual, LP(R, i) denotes
the Lebesgue space endowed with the norm

T / FPdu| . feLP(Rop).
R

Let ¢ € [1,p]. The Lorentz space LP1(R,u) is the Banach space of all y-measurable
functions f in R for which the functional

(o) q

11| oo = / (e d

0

is finite—the norm on LP%(R, 11) is given by the functional. The function f*: (0,00) —
[0, 0] is the (right-continuous) nonincreasing rearrangement of f, that is,

@) =inf{A > 0: p({z € R: |f(z)] > A}) <t}, t € (0,00).

Note that f*(t) = 0 for every t € [u(R), o0). Furthermore, we have (see [4, Chapter 2,
Proposition 1.8])

I Nzre ) = I e,

When R C R and p is the d-dimensional Lebesgue measure, we write LP(R) and LP(R)
instead of LP(R, ) and LP9(R, i), respectively, and |R| instead of u(R) for short. We
refer the interested reader to [27, Chapter 8] for more information on Lorentz spaces.
Assume that (R, ) is probabilistic. We denote by LY2(R, i) the Orlicz space generated
by the Young function

Po(t) = exp(t?) — 1, t € [0,00).

The norm on L¥2(R, i1) is given by

HfHLW(R,u) =inf ¢ A > 0: //po <@> du(x) <1

R
We have (e.g., see [3, Lemma 3.5.5])

i ) £l o,
c sup D) < | fll o (g S & sup i)

p€(1,00) VP pe(l,00) /P
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for every f € L¥2(R, j1). Here ¢ and ¢ are absolute constants. In particular, L¥2(R, p) is
continuously embedded in LP(R, i) for every p € [1,00).

Throughout the entire paper, we assume that d € N, d > 2. Let G C R¢ be a nonempty
bounded open set. For m € N and p € [1,00), V™P(G) denotes the vector space of all
m-times weakly differentiable functions in G' whose m-th order weak derivatives belong
to LP(G). By V""" (G) we denote the Banach space of all functions from VP (G) whose
continuation by 0 outside G is m-times weakly differentiable in R? equipped with the
norm [[ullymr gy = [[[V™ule, || Lr(c)- By V™ we denote the vector of all m-th order weak
derivatives. When G is regular enough (for example, Lipschitz), V;"""(G) coincides with
the usual Sobolev space W) (G), up to equivalent norms.

3. Different degrees of noncompactness

An important property of both optimal Sobolev embeddings (1.1) and (1.2), which
we will exploit in both cases, is that their norms are homothetic invariant.

Proposition 3.1. Let Q C R be a nonempty bounded open set, m € N, 1 < m < d, and
p € [1,d/m). Let p* = dp/(d — mp) and q € [p,p*]. Denote by I the identity operator
I:VJ"P(Q) — LP9(Q). For every 0 < X\ < ||I|| and every ¢ > 0, there exist a system
of functions {u;}32, C Vy™P(Q) and a system of open balls {B,,(x;)}32, C Q with the
following properties.

(i) The balls {BT]. (1:])};";1 are pairwise disjoint.

(i) llujllvgrr) =1 and [lujll ooy = A for every j € N.
(iii) suppu; C B, (z;) for every j € N.

(iv) For every sequence {a;}32, C R, we have

A > i
> A Zmnq) . (31)
Lr*.a(Q) (1+¢)a ( j

Jj=1

o0
§ :O‘juj
Jj=1

Proof. It is known that
||| = |Ig: VJ"P(G) — LP9(G)|| for every open set ) # G C Q. (3.2)

Indeed, arguing as in the proof of [19, Proposition 3.1], we observe that the proof of (3.2)
amounts to showing that, if u € Vj"?(B,(0)) and 0 < s < r, then

”U(’{')”LP*JZ(BS(O)) . ”UHLP*“Z(BT(O))

HU(K')HVJ""”(BS(O)) B HUHVO’"””(B,.(O))7

(3.3)

where k = r/s. It is a matter of simple straightforward computations to show that
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m—d
||U(’<')||Lp*yq(35(0)) =K 7 HUHLP*#(BT(O))

and

m_d
||V(U(“'))||LP(BS(0)) =K 7 ”VUHLP(BT(O))a

whence (3.3) immediately follows.

We now start with construction of the desired systems. We will use induction. First,
using (3.2), we find a ball B, (z1) C B, (1) € Q and a function u; € V3™?(Q) such
vyer(q) = 1. Set 6o = By, (21)]. By
the monotone convergence theorem, there is 0 < §; < dg such that

that suppur C By, (21), U1l e o) = A and [Juy |

50 50
11 q a1y q
(o) [ (e hui) ar= [ (e hui)" de = Juale o
01 0

Next, assume that we have already found functions u; € V" (£2), pairwise disjoint balls
B, (zj) € By, (x;) CQ and 0 < 6 < -+- < & < g, j = 1,...,k, where k € N, such
that Huj”VO"’””(Q) =1 and HUJ'HLP*#J(Q) = A, suppu; C B;, (7;), and

5]'71

L -1 1 q
(1+e) [ (F0u0)" dt 2 sl (3.4)
9;

Take any ball B, (zk11) such that By, (zk4+1) € By, (zhg1) € Q\ U§:1 B,,(z))
and |By, , (¥k41)] < 0. Thanks to (3.2), we find a function up41 € V5" () such that
suppug+1 € Bryy (Tht1)s [[uk+1ll Lo .a() = A and [[ug1]lyymr (o) = 1. By the monotone
convergence theorem again, there is 0 < 041 < dx such that

Ok Ok
1 prtur ) dt> [ (i, ) A= a
(1+¢) P aug () > P aug () = 1 ll7m o (r)-
Ok+1 0

This finishes the inductive step.

Clearly, the constructed systems {u;}52; C Vy™"(Q) and {B,, (x;)}32; € Q have the
properties (i)—(iii), and (3.4) is valid for every j € N. It remains to verify that (iv) is also
valid. Let {a;}52; C R. Since the functions {a;u;}32; have pairwise disjoint supports,
we have

x € N:

Z aju; ()

> 0=z € Q: Jajuy()] >}
j=1

for every v > 0. It follows that
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*

S aju | =D lagluixes,; s, (3.5)
i=1 P

Indeed, suppose that there is ¢ € (0, |©2]) such that

*

D ajui | (1) < laglul(t)x(s, 5,0 (1)-
=1 J=1

Plainly, there is a unique index k such that ¢t € (0,0k—1). By the definition of the
nonincreasing rearrangement, there is v > 0 such that

x € >y <t and v < |ag|ug(t).

Z ajuj(z)

Consequently, using the definition again, we have
Hz € Q: |Jogug(z)| >~} > t,

however. Thus we have reached a contradiction, and so (3.5) is proved.
Finally, using (3.4) and (3.5), we observe that

q o * q

oo . N o0
> aju, :/ trr | Y oguy | (1)) dt
j=1 j=1

Lp*vq(Q) 0

o0 00 q
a1 "
> / 0 Jaglul (s, 5, 0 (0) | dt
0 J=1
6j—1

> 1 q
>3 oyl / ("3 m) ar
j:l 5.

J

Y

1 o
1tz Z |O‘j|q||uj||qu*,q(Q)
j=1

P
> loylt o
1—1—51,:1

We start with the Lebesgue case. The following lemma of independent interest is a key
ingredient for the proof of the fact that the embedding (1.1) is finitely strictly singular.
Its proof is inspired by that of [6, Lemma 2.9].
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Lemma 3.2. Let (R, u) be a probability measure space and p € [1,00). Let X,, be a n-
dimensional subspace of LP(R, u). There is a positive p-measurable function g on R and a
linear isometry L: LP(R, ) — LP(R,v) defined as Lf = g~ Y/? f, where dv = gdu, with
the following properties. The measure v is probabilistic, and in every subspace Y C X,
with dimY > n/2, there exists a function h € Y such that

Plle () =1
and

Lh||ra(r.o
L)
q€(1,00) Va

Here C is an absolute constant depending only on min{p,2}.

Proof. Let X,, be a n-dimensional subspace of LP(R, ). Thanks to [22] (cf. [31, Theo-
rem 2.1]), there exists a positive y-measurable function g on R such that ||g|/z1(g,.) = 1
and the following is true: Upon setting dv = gdu and defining Lf = ¢~ '/Pf,
f € LP(R,p), the subspace X,, = LX, of LP(R,v) has a basis {¢1,...,¢,} that is
orthonormal in L?(R,v) and satisfies

Z ;| =n p-a.e. on R. (3.6)
j=1

Note that, since X, has a basis consisting of functions from L?(R,v), we have X, C
L?(R,v) even for p € [1,2).
Let Y be a subspace of X,, with dimY > n/2. Set

Bp(Z) = {f € Z: ||fHLP(R,1/) < 1}

and

Bewp(Z) ={f € Z: ||fllLv2(rp) < 1},

in which Z is X,, or Y = LY. By [7, Lemma 9.2], we have

1
log E(B2(Xy,), tBezp(Xyn)) < 1 2" for every t > 1; (3.7)

here ¢; is an absolute constant, which is independent of n and ¢. Since dimY >n/2, we
have

log E(B,(Y), %BP(Y)) > nlog2 (3.8)
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by a standard volumetric argument (e.g., see [8, (1.1.10)]).
We start with the case p € [2, 00), which is simpler. Since B,(Y') C By(Y') C Ba(X,),
it follows from (3.7) that

1
log E(Bp(Y),tBeap(Xn)) < 1 ol for every ¢t > 1. (3.9)

Moreover, since E(Bp(f/),QtBew(f/)) < E(Bp(f/),tBew(f(n)) (e.g., see [3, Fact 4.1.9]),
we actually have

1
log E(Bp(Y),2tBeyp(Y)) < 1 2 for every t > 1.

Therefore, we can find ty > 1, not depending on n, so large that

- . log 2
log E(By(Y), 2toBeay(Y)) < = ;g .

It follows that 2tgBe,p(Y) € 1B,(Y). Indeed, if 2tgBeyy(Y) C 1B,(Y), then

~. 1 ~ ~ ~ nlog?2
log B(B,(Y), 1B,(Y)) < log E(B,(Y), 2t Beap(V)) < “52=,

which would contradict (3.8). Hence there is a function hg € Y such that

1
Ihollwz(ry < 2to and  [lhollLr(rw) > ’E

Then h = L~ 'ho/||hollLe(R,.) is the desired function thanks to (2.7).
We now turn our attention to the case p € [1,2). Assume for the moment that we
know that

= = log?(1 + 1)
cg————2

log E(Bp(Xy),tBa(Xy)) < 2 n for every t > 1. (3.10)

Here c9 is a constant depending only on p. Clearly

E(By(Y), tBeap(Xn)) < E(By(Xn), tBeap(Xn))

E p
E(By(Xy), sB2(Xy)) - E(sB2(Xp), tBeap(Xn))
E

IN

IN

(By(Xa),$Ba(X0)) - E(Bo(Ko), - Bery (%),

Consequently, using (3.7) and (3.10), we obtain

log E(By(Y), tBewp(X,)) < c3 (M + 5_) n
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for every 1 < s < t. Here c3 is a constant depending only on p. Plugging s = v/ into
this inequality, we arrive at

~ ~ 14+ log(1 + V1)
cs
t

log E(Bp(Y), tBewp(Xn)) < n for every ¢t > 1.

Since lim;_, o w = 0, we can now proceed in the same way as in the case
p € [2,00), using this inequality instead of (3.9). Therefore, the proof will be complete
once we prove (3.10)—to that end, we adapt the argument of [7, Proposition 9.6]. The
proof of (3.10) is divided into several steps.

First, observe that

~ ~ ~ ~ ~ ¢ ~
< E(Bp(X,),2B,(X,) N2tBy(Xy,)) - E(Bp(Xn) NtBa(Xy), §Bg(Xn)).
Since ()A(/n, |l - lz2(rw)) is a Hilbert space, 2tB2()~(n) is a multiple of its unit ball
and B,(X,) is a (nonempty) closed convex subset of (X,,| - ||z2(r.)), we have

E(B,(X,),2tBs(X,)) = E(By(X,),2tBs(X,,)) (e.g., see [3, Fact 4.1.4]). Consequently,

if Bp(X,) C Uzlzl(uk + 2tBy(X,,)), where u, € B,(X,), then By(X,,) C U;cnzl(uk +

2B,(X,) N2tBy(X,)). Hence

E(By(X,.),2B,(X,) N 2tBa(X,)) < E(By(X,), 2tBa (X)) (3.12)

Combining (3.11) and (3.12), we obtain

log E(Bp(X,),tB2(X,))

<log E(By(Xy), 2t Ba(Xy))

+1OgE(Bp(Xn) mtBZ(Xn)7 §B2(Xn)) (313)

Now, thanks to (3.6) and the fact that p < 2, we have
) n 9 n 2-p| M »
s = [ || dr= [| S amw] | S|
% =1 =1 j=1

p
dv

< (iw)?/(iw)z_f >
j=1 R J=1 J=1

2— 2—p
= ul 32y = Nl

for every u = 22:1 ;€ X,,, whence it follows that
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2— ~
llull 2 (rw) < ne ullr(ry) for every u € X,.

~ ~ 2—p
2p

Clearly, this implies that B, (X,,) C rBs(X,,) for every r > n"2 ; hence
log E(Bp(X,), 2By (X)) = 0

for every k € N such that 2t > n's Therefore, iterating (3.13) with ¢ replaced by 2*t,
k € N, we arrive at

log E(B,(X,),tB2(X,)) < ilog E(By(X,) N2¥tBy(X,), 2" 1B,y (X,)).  (3.14)
k=0

Second, we claim that

- - - log? (1
clog 1 +s)

log B(B,(X,) N sBa(X), %BQ(Xn)) < > (3.15)

for every s > 1. Here ¢4 is a constant depending only on p. Fix s > 1. Let Z denote )Afn
endowed with the norm

1
|ul| z = max HUHLP(R,V)?EHUHLQ(R,V) .

Note that B,(X,) N sBa(X,) is the unit ball of Z. Owing to [3, (9.1.7) together with
Lemma 9.1.3] combined with [7, Lemma 4.4], we have

log B(B,(X,) N sBa(X,). ; Ba(X,))

- 1
< s K(2)*Co(Z)*m3(Z = (X, ||+ lz22.0))) 5 (3.16)

Here ¢5 is an absolute constant, and the quantities K(Z), Ca(Z), m2(Z < (Xn, | -
llL2(r,))) are defined below (2.2), (2.4), (2.5), respectively.
As for K(Z), we have

K(Z) < cglog(l+d(Z,13)) (3.17)

by (2.3). Here cg is an absolute constant.
We claim that d(Z,¢5) < s. To this end, consider the linear isomorphism 7': Z — (3
defined as

Tf={o;})—y, f=) a2

j=1

Clearly, T is onto ¢4, and we have
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ITf

i = fllezro) < sllfllz (3.18)

for every f € Z. On the other hand, using (3.6) and the fact that p < 2, we obtain

P
7 G ey = [ | Dot | vt
r \J=1
n p—2 n 2

- [ Tawn]  [Xawo] wo

R j=1 j=1

n 2

< [ (Hashimalls v [ S agusto) | dvte

R j=1

— " 2

< e Yymaly” ;ajwj\ et

= ¥
for every {a;}}_;. Furthermore, we plainly have
1 - n - n n
EHT 1({aj}j:1)||L2(R,u) < ||T 1({aj}j:1)||L2(R,u) = H{O‘j}j:1||£3~

Therefore ||T7!|| < 1. By combining this with (3.18), it follows that

d(Z,03) < s.
Plugging this into (3.17), we obtain
K(Z) < cglog(1l+ s). (3.19)
As for Co(Z), we claim that
Cy(Z) < ey, (3.20)

where c7 is a constant depending only on p. To this end, recall that
max{Cs(L*(R,v)),C2(L*(R,v))} < o0,

and that Cy(LP(R,v)) depends only p (e.g., see [2, Theorem 6.2.14]). Now, since

1/2 1/2 1/2

m m 1
SO o DR A +3 S FilZam)
j=1 Jj=1

Jj=1
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< 2max {Co(LP (R, v)), Ca(L*(R, u))}/Hifjrj(t)szt

for every {f;}7L; € Z, m € N, thanks to (2.4), the claim immediately follows.

As for mo(Z = (Ko |- (). note that [ £l1z1ru) < |1F o rea < 1f]1z for every
J € Z, and so the unit ball of (Xy, || - ||z1(g))" is contained in the unit ball of Z*. It
follows that

12(Z = (Xn, | lr2r))) < m2((Xns ||+ 2 (r)) = (Ko |- 22(R0)))-

By [7, Proof of Lemma 4.5], we have

(X, || - o1 (rw)) = (X, | - 22(rw))) < csV/n.

Here cg is an absolute constant. Hence

m2(Z = (X, | l22(rw) < esV/n. (3.21)

The desired estimate (3.15) now follows by combining (3.19), (3.20) and (3.21) with
(3.16).

Finally, now that we have (3.15) at our disposal, the rest is simple. Combining (3.15)
with (3.14), we obtain

[ee)

- ~ log?(1 + 2%t
log E(By(Xy),tB2(X,)) < ca Z %n
k=0

= k2log? 2 + log?(1+¢) | 1
o (S 02 00

4k 12
k=0

k241 log®(1+1)

k=0

This finishes the proof of (3.10). O
We are now in a position to prove the main result concerning the embedding (1.1).

Theorem 3.3. Let Q C R? be a nonempty bounded open set, m € N, 1 < m < d, and
p € [1,d/m). Denote by I the identity operator I: Vy™P(Q) — LP (), where p* =
dp/(d — mp). There exists ng € N, depending only on d and m, such that

m
d

Cin~ @ <by(I) < Cyn~d for every n > ny. (3.22)

Here Cy and Cy are constants depending only on d, m and p.
In particular, I is finitely strictly singular.
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Proof. First, we prove the upper bound on b,(I). Set I = d". We may without loss of
generality assume that |€2] = 1/1; otherwise we replace dz with dz/(I|Q2]). We start with
a few definitions. By G: Vj""?(Q) — @;:1 LP(Q) we denote the linear isometric operator
defined as

Gu =V"u, u e Vy"P(Q).

Here @;:1 stands for the £,-direct sum, and the way in which the vector V™ is ordered

is completely immaterial—we fix arbitrary order. Furthermore, let R = @221 00 consist
of [ disjoint copies of €2, each endowed with the Lebesgue measure. We denote the cor-
responding probabilistic measure space by (R, u). Finally, S: @2:1 LP(Q) — LP(R, )
denotes the linear isometry defined as

! !
S, 1) =Y Fixaws  (fi,-- i) € DL
j=1 Jj=1

Let ¢; be the Besicovitch constant in R?. Recall that ¢; depends only on d. Set
d+m—1
C2 = ( m—1

of degree at most m — 1, which we will denote by Pm_l(Rd). Assume that n > 2c¢qcs.
Let X, be a n-dimensional subspace of V;"?(2), and X,, C LP(R, u) its image under

). Note that ¢y is the dimension of the vector space of polynomials in R¢

the linear isometric operator S o G. Clearly, dim X,, = n. Let L, g and v be those from
Lemma 3.2 applied to X,,. Since {2 is bounded and ||g|/z1(g,,) = 1, for each z € Q we
can find r, € (0, diam Q] such that

2
gdu =22 (3.23)
n

L, BY) ()

Here Bg) (z) are disjoint copies of B, (z) in QU). Using the Besicovitch covering lemma,
we find a countable subcollection {B;, (z)}_; such that

C=x

Qc | ) B, (1) (3.24)
k=1
and
M
ZXBTk (k) S C1. (325)
k=1
We claim that
M< (3.26)



J. Lang, Z. Mihula / Journal of Functional Analysis 284 (2023) 109880 17

Indeed, we have

2cyc M
1C2
Mn :E / gdp

k=1 )
;:1 Bﬁg(l’k)

M
< .
= H kz_:l Xepl_, B (o)

Scl.

Lo (Rp) g/l 22 (7,p)

Recall that, for every v € V™P(B,, (x)), k = 1,..., M, there is a polynomial P, j €
Pm_1(R%), depending on u and B,, (zx), such that

lu = PukllLe (B, @) < cslIV™ullLe(s,, @) (3.27)

moreover, the dependence of P, on u is linear. Here c3 depends only on d, m and p.
This follows easily by iterating the classical Sobolev—Poincaré inequality on balls (e.g.,
see [23, Corollary 1.64]).

We claim that there is a subspace Y of X,, with dimY > n/2 such that

HUHLP*(BW @) < esllV™ullLe(B,, (2y)) for every u € Y and k. (3.28)

Indeed, set Yy = X,,, and let Y; be the kernel of the linear operator Yy > u — P, 1 €
Ppu_1(R?). By the rank-nullity theorem, we have

dimY; > n —dimP,,_1(R?Y) = n — co.

Now, let Y2 be the kernel of the linear operator Y; > w +— P,. It follows that
dim Y5 > n — 2¢. Proceeding in the obvious way, we find a subspace ¥ = Yy, of X,
with dim Y > n — Mcy such that P, ; =0 for every u € Y and k =1,..., M. The claim
now immediately follows from (3.26) and (3.27).

Let Y be the image of Y under the linear isometric operator S o G. Thanks to
Lemma 3.2, there is o € Y - )Z'n such that

[ullvgme @y = llallLr(rpuy =1 (3.29)
and

LN q v
sup 7H Ura () <cy (3.30)

qE[l,OO) \/a B 7

where u = (SG)~1u € V;"P(Q) and dv = gdu. Here ¢4 is a constant depending only on
p. By (3.24) and (3.28), we have
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M M
H“”?v*m) = Z HUHLP (Br, (zr)) Z ||Vmu||p£p(Brk(zk))
k=1 k=1

M
=& Y Xy | 50 oo
k=1

]
g

- , 1/p)p”
=c3 Z ‘|(LU)X@§.:1 BY (a4)9 ”LP(RW)

k=1

*

3

NE

H(LQ)XQ%ZI Bg‘-i)(xk)HIL),P(R’y)' (3'31)

e
Il
.

Furthermore, by the Ho6lder inequality combined with the identity 1/p* = 1/p — m/d,
(3.23), (3.24) combined with (3.25), and (3.30), we have

M
Z ||(LU>X@Z B(]>(zk) ||LP R,v)
M
= . p* , p*
< Z H(LU)XG%:I Bv(-i)(ﬂck) HLp* (R,v) HX@ézl B'E'i:)(mk) ”LT%(R,V)

M
= ZH(LU)X@l B(~7>(xk)||Lp R”)HX@l B(J)(wk ||L1(R V)

k=1
mp M
20102 d—mp ~ p*
= (%92) ™ 1y ipran
=1
mp

261 Co d—mp

1Zall -

IN

o

S
A/~

n
2 d'mp
—mp « «
<o ( =) g e (3.32)

Combining (3.31) and (3.32), we obtain

[l gy < CF ™. (3.3
Here Cp = ¢1(2¢1¢2) T 7 (c3¢4y/pF)P” depends only on d, m and p. The desired upper
bound in (3.22) now follows immediately from (3.29) and (3.33).

Finally, we turn our attention to the lower bound in (3.22), whose proof is simpler.
To that end, recall that we have (e.g., see [30, Remark 7])

for every n € N. (3.34)
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Here we used the fact that 1 <p < p*. Let 0 < A < ||I]| and € > 0. By (3.34), there is a
subspace E,, of ¢, with dim E,, = n such that

o a;}2 e >nT T —e.
{a;}52,€En e 52 lle,

{1521 lle, =1

(3.35)

Furthermore, let {u;}32, and {B;}32, be systems whose existence is guaranteed by
Proposition 3.1 with ¢ = p*. Note that the linear operator T': ¢, — V;™"?(Q) defined as

T({oy}52,) = Zaj“ja {oj}52, € 4y,

j=1

is well defined and isometric. Indeed, since the functions «; have mutually disjoint sup-
ports and ||u;lly;mr(q) = 1, we have

o]
|22
J=1

p o0
= a<Vu»’
VIR () H Jz_; 7

p o0 oo
) D eIVl ) = D lagl”.
j=1 j=1

In particular, T' is injective. Furthermore, we also have

H Z ozjujHLp*(Q) = AM{a;}521le,. for every {a;}52, € £ (3.36)
j=1

since ||w; | pp* () = A for every j € N. Set X,, = T'E,,. We have dim X,, = dim E,, = n.
Combining (3.35) and (3.36) with the fact that 7" is isometric, we arrive at

o0
b, (I) > inf w|| 7 p* = inf H QiU
n (1) Jnf lull o (o) et e, 21 3| e )
l[ellyvgrr )=t I{a} 52 llep,=1 7
=\ inf

a2 Hagdizalle. =A™ —e).
JJj=1 n
oy} lle, =1

Letting e — 0" and A — ||I||~, we obtain
bo(1) > | I||In~ %
Note that this is actually the desired lower bound in (3.22) because we can take C; = ||I||.

Indeed, the norm of the embedding V™" (Q) — LP" (Q) depends only on d, m and p but
not on §2. This follows from the simple observation that

I7: Vg™ " (B) — L (B)|| < |I1: V"7 (Q) = L ()]

< |2 VgmP(B) = L (B,
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where B and B are (any) open balls in R? such that B C Q C B, and from the fact that
|T: VJ"P(B) — LP"(B)]| is constant for every open ball B C R% and depends only on
d, m and p—to that end, recall (3.2). O

3

We conclude with the Lorentz case. The following theorem tells us that the “really

optimal” Sobolev embedding (1.2) is not strictly singular (let alone finitely strictly sin-
gular); moreover, all its Bernstein numbers coincide with its norm.

Theorem 3.4. Let Q C R? be a nonempty bounded open set, m € N, 1 < m < d,
and p € [1,d/m). Denote by I the identity operator I: Vy"P(Q) — LP"P(Q), where
p* =dp/(d —mp). We have

bn(I) = |1 for every n € N, (3.37)

where ||I|| denotes the operator norm.
Furthermore, I is not strictly singular.

Proof. Thanks to the property (S1) of (strict) s-numbers, it is sufficient to show that
bn(I) > |I1]| for every n € N.

Let ¢ > 0 and 0 < A < [[I[|, and {u;}52, € V5™"(Q) be a system of functions
from Proposition 3.1 with ¢ = p. Let X,, be the subspace of V;"*(2) spanned by the
functions {u; }}’:1. Since the functions u; have mutually disjoint supports, it follows that
dim X,, = n, and that we have, for every u = Z;LZI aju; € Xy,

n
”u”?/()mvp(g) = Z ;P
j=1

Furthermore, thanks to (3.1),

n P )\p n
4 _ . . .
ll ey = H;aml i 2 T2 251"

Hence

Ul p*.p
bo(D)> inf lee A
weX, \{0} [[ullymr(q) (I4+¢)r

Since this holds for every ¢ > 0 and 0 < A < |||, it follows that b, (I) > ||I||.

Finally, to show that I is not strictly singular, it is sufficient to take any € > 0 and
0 < A < |/I|| and consider the infinite dimensional subspace of V;""?(€) spanned by the
functions uy, us, ... Arguing as above, we immediately see that I is bounded from below
on this infinite dimensional subspace. Therefore, I is not strictly singular. 0O
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Remark 3.5. In light of (2.1), (3.37) actually tells us that, in the case of the “really
optimal” Sobolev embedding (1.2), we have

sn(I) = ||
for every n € N and every injective strict s-number s.
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1. Introduction

Let T be a bounded linear map between Banach spaces X and Y. For each k € N the kth
entropy number e, (7") of T is defined by

e(T) = inf{s > 0: T (By) can be covered by 2%=1 palls in Y with radius 8} ,

where By is the closed unit ball in X. Since T is compact if and only if limy_, » e (7T) = 0,
this limit is called the measure of noncompactness of 7T; we denote it by B(7). Plainly
0 < B(T) < |IT|; if B(T) = ||T|| we say that T is maximally noncompact. The definition
of entropy numbers has its roots in the notion of the metric entropy of a set, introduced by
Kolmogorov in the 1930s and which, in its different variants, has proved useful in numerous
branches of mathematics and theoretical computer science. Sharp upper and lower estimates
of e;(T) are known in many cases when 7 is compact: information of this type is useful
in connection with the estimation of eigenvalues and is especially complete when T is an
embedding of one function space into another (see, for example, [8]).

It is a different story when T is not compact. If T is an embedding map between function
spaces on an open subset {2 of R”, possible reasons for noncompactness include
(i) {2 is unbounded;

(ii) some bad behavior of the boundary 92 if {2 is bounded, or the norm on the domain or
target function space is too weak or too strong.

An example of (ii) was provided by Hencl [9], who considered the case in whichk e N, p €
[1,00),kp < n,1/q = 1/p — k/n and, in standard notation, id: Wé"p (£2) — L7 (1) is the
natural embedding. He showed that id is maximally noncompact, so that e;(id) = ||id|| for all
k € N. Further work in this direction, involving Sobolev spaces based on Lorentz spaces and
maximally noncompact embeddings, is contained in [4] and [11].

Much less seems to be known in cases of type (i), even in quite basic situations (unless
2 = R”", in which case a lot is known, see e.g. [13,18,19] and references therein). For example,
suppose thatn = 2, 2 =R x (0, ) and [ : WO]’2 (2) — L? () is the natural embedding. Then
it is known that / is not compact, so that 8 () > 0, but although this example could hardly
be simpler, the exact value of 8 (/) appears to be unknown up to this point. It was shown
in [9, Remark 3.8] that the embedding / is maximally noncompact, but the precise value of its
measure of noncompactness remained unknown. Here we settle this question by establishing a
more general result in whichn > 2, ke {l,...,n—1}, p e (1,00), —00 < g; < r; < oo for
each j e {l,...,n—k}, and

n—k
D =R x [(g;, r;
i=1
the norm on WO1 P (D) is defined by

1/p
(||u||f,,(D) + | IVulg, “]ZP(D)) :

We show that the natural embedding /), : WO1 P (D) — L” (D) is maximally noncompact and

—1/p

27_[ p n—k 71)
B =l]={1+@-D (m) 2 (rj —aj)

2
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For the particularly elementary illustration involving / that was mentioned immediately above
this gives the attractive formula

B =1 =1/v2.

It is also shown that the strict s-numbers of I, (that is, the approximation, isomorphism,
Gelfand, Bernstein, Kolmogorov and Mityagin numbers) exhibit the same behavior as the
entropy numbers: the kth such strict s-number coincides with || 1, || for all k € N. The proof
of these assertions relies on properties of the pseudo-p-Laplacian and the p-trigonometric
functions. Furthermore, we show that the embedding of the Sobolev-type space WolX (D) built
upon a general rearrangement-invariant space X (D) to a rearrangement-invariant space Y (D) is
always maximally noncompact provided that the space Y (D) has absolutely continuous norm.
Precise definitions are contained in the following section.

2. Background material

In this section, we fix the notation used throughout this paper and collect the fundamental
theoretical background needed later in Section 3. Let {2 € R” be an open set (throughout this
paper, we assume that n > 2).

We denote the set of all continuous functions that are compactly supported in {2 by C.({2).
The set of all smooth (i.e., infinitely differentiable) functions that are compactly supported in
12 is denoted by C3°({2).

For p € [1, 00), WhP(£2) stands for the classical first-order Sobolev space on {2 endowed
with the norm

P 1
lelwircy = (1l oy + 1 1Vule, Wn)) "+ € WHP(2),

where |Vu| ¢ is the £,-norm of the (weak) gradient of u, that is,

1

n p

Vulg, =D

Jj=1

ou

ij

We denote the closure of C§°({2) in Whr(£2) by Wol’p((]).

We shall also work with Sobolev-type spaces built upon function spaces more general than
the Lebesgue spaces. We say that a functional o: 9t (£2) — [0, co], where MM T ({2) is the set
of all nonnegative measurable functions on {2, is a rearrangement-invariant Banach function
norm if, for all f, g, f; € MT(12), j € N, for all « € [0, 00), and for all measurable E C {2,
the following properties hold:

o(f) =0if and only if f =0 ae., o(af) = ao(f), o(f + &) < o(f) + 0(g);

if 0 < g < f ae., then o(g) < o(f);

if0 < f; 7 f ae., then o(f;) /" o(f);

if |E| < o0, then o(xg) < 00;

if |E| < oo, then there is a constant Cg, which may depend only on E and o, such that
[ f)dx < Cro(f);

e o(f) = o(g) whenever f and g are equimeasurable, that is, |{x € £2: f(x) > A}| =
{x € 2: g(x) > A}| for every A > 0.
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If o is a rearrangement-invariant Banach function norm, then the set X({2) = {f €
M2): o(|f]) < oo}, where M(2) is the set of all measurable functions on {2, endowed
with the norm | - || x(s) defined as

I flx =e(fD, f € X({2),

is called a rearrangement-invariant Banach function space. A rearrangement-invariant Banach
function space (we shall write just ‘a rearrangement-invariant space’) is a Banach space.
Textbook examples of rearrangement-invariant spaces are the Lebesgue spaces L? (p €
[1, oo]), the (two-parametric) Lorentz spaces LP¢ (for appropriate values of the parameters,
see, e.g., [3, pp. 218-220]) or the Orlicz spaces. We say that a function f € X({2) has
absolutely continuous norm in X(2) if lim_ || f x£, Ix(2) = O for every sequence {E;}2,
of measurable sets E; C {2 such that limy_, o, xg,(x) = 0 for a.e. x € £2. We say that X({2) has
absolutely continuous norm if every f € X({2) has absolutely continuous norm in X({2). For
example, the Lebesgue space L”({2) has absolutely continuous norm if and only if p < oco.

Comprehensive accounts of the theory of rearrangement-invariant spaces can be found,
e.g., in [3] or [15].

We denote the (first-order) Sobolev-type space built upon a rearrangement-invariant space
X ({2), that is, the set of all weakly differentiable functions from X({2) whose gradients also
belong to X(£2), by W!X(£2). We equip W'X(£2) with the norm

1
lullwixe) = lullx) + 11Vuly, lIx2), ue W X(£2),

which turns W!X(£2) into a Banach space. Note that we have W!?(£2) = W!L?({2) in the
set-theoretical sense, but their norms are merely equivalent (unless p = 1). The closure of
Coe(£2) in WX () is denoted by W) X(£2).

Any rule s: T — {s,(T)},_, that assigns to each bounded linear operator 7 from a
Banach space X to a Banach space ¥ (we shall write T € B(X, Y)) a sequence {s,,(T)};,_, of
nonnegative numbers having, for every m € N, the following properties:

SO T =51(T) = 52(T) = -+- = 05

(82) sy (S+T) <5,(8)+ |IT| for every S € B(X,Y);

(S3) su(BTA) < ||Bllsu(T)||A|| for every A € B(W, X) and B € B(Y, Z), where W, Z are
Banach spaces;

(S4) su(id: E — E) =1 for every Banach space E with dim £ > m;

(S5) 5,(T) =0 if rank T < m;

is called a strict s-number. Notable examples of strict s-numbers are the approximation
numbers a,,, the isomorphism numbers i,,, the Gelfand numbers c,,, the Bernstein numbers
b, the Kolmogorov numbers d, or the Mityagin numbers m,. For their definitions and
the difference between strict s-numbers and ‘standard’ s-numbers, we refer the reader to
[7, Chapter 5]. In this paper, we will only need the definition of the isomorphism numbers.
The mth isomorphism number i,,(T) of T € B(X, Y) is defined as

in(T) = sup{ll A~ BII"") 2.1)

where the supremum is taken over all Banach spaces G with dim(G) > m and all bounded
linear operators A: Y — G, B: G — X such that AT B is the identity on G. The isomorphism
numbers are the smallest strict s-numbers [16, Theorem 3.4], that is,

Sm(T) = im(T) 2.2
for every strict s-number s, for every T € B(X, Y), and for every m € N.

4
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If T € B(X,Y), then its mth entropy number e,(T), m € N, already defined in the
introductory section, satisfies

en(T) =inf & > 0: there are yy, ..., yyu—1 € Y such that T(Bx)

om—1

- U (vj+eBy) ¢,
j=1
where By and By are the closed unit balls of X and Y, respectively. Note that entropy numbers
are not (strict) s-numbers (e.g., property (S4) is violated [6, Chapter 2, Proposition 1.3]) even
though they possess similar properties. Through entropy numbers, we define the measure of
noncompactness B(T) of T € B(X,Y) as

Note that the limit always exists because the sequence {e,,(T)}>°_, is nonincreasing. Further-
more, we have 0 < 8(T) < ||T||, and the operator T is compact if and only if S(T) = 0. We

say that the operator T is maximally noncompact if B(T) = ||I||. Thanks to the monotonicity
of {e,,(T)};_,, the operator T is maximally noncompact if and only if e, (T) = || T|| for every
m € N,

A great deal of information on (strict) s-numbers and entropy numbers can be found in the
pioneering work of Pietsch [16,17] as well as, e.g., in books [5,6] and references therein.

Lastly, let us briefly recall the generalized p-trigonometric functions. For p € (1, 00), sin,
is defined on [0, Z2] as the inverse function to the increasing function

t
[o, 1]9t|—>/ (l—sp)f% ds,
0

where

1
T, = 2/0 (1 —sﬂ)’% ds.

We extend sin, to [—m,, ,] by defining sin, () = sin, (7w, — 1), t € [”7”, np], and sin, (1) =
—sin,(—1), t € [—mp, 0]. Finally, we extend sin, to the whole real line in such a way that the
resulting function is 27 ,-periodic. The function sin, is continuously differentiable on R, and
its derivative is denoted by cos,. Note that sin, = sin, cos, = cos and 7, = 7. The interested
reader can find more information on properties of the generalized p-trigonometric functions as
well as their connection with the theory of the p-Laplacian, e.g., in [7,12,14].

3. Noncompactness

Although the following proposition concerning the density of smooth compactly supported
functions in rearrangement-invariant spaces having absolutely continuous norms on open sets
2 C R" is folklore, the only reference that we could find is [10, Lemma 2.10], which deals
with the particular case {2 = R. For the reader’s convenience, we sketch a proof of the assertion
in full generality.

Proposition 3.1. Let 2 C R" be a (nonempty) open set and let X({2) be a rearrangement-
invariant space on (2. If X(§2) has absolutely continuous norm, then smooth compactly
supported functions on {2 are dense in X({2).
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Proof. Let u € X(£2)\ {0}. Since X({2) has absolutely continuous norm, bounded functions
supported in sets of finite measure are dense in X ({2) (e.g. [3, Chapter 1, Proposition 3.10 and
Theorem 3.13]). Therefore, we may assume, without loss of generality, that u is bounded on
2. Let ¢ > 0 be given. Set {5 = 2 N{x € R": |[x| < k} for k € N. Clearly, xo\p, — 0 as
k — oo. Hence, since u has absolutely continuous norm in X({2), there is k € N such that

€
luxonollxee) < 3 3.1)

Moreover, we may assume that (2, # @. Furthermore, since X({2) has absolutely continuous
norm, there is § > 0 such that

&
Ixellx@) < —— (3.2)
= 6lull Lo

for every measurable E C (2 such that |E| < §.

Thanks to Luzin’s theorem (recall that {2 is bounded and locally compact and that u is a
bounded measurable function), there is a compact set F C (% and a continuous, compactly
supported function f € C.(f2) such that

u=f onfF, (3.3)

sup | f(x)] < sup |u(x)l, (3.4)
xefy xefy

[\ F| <. (3.5)

Note that (3.5) together with (3.2) implies that

I x20Fllx2) < (3.6)

6llull Loy’
Furthermore, since f is continuous and compactly supported in the open set (%, we can employ
a standard mollification argument to find a smooth compactly supported function g € C5°({2)
such that

£
sup | f(x) —g(X)| < oo 3.7
ey 3llxalx2)

(note that 0 < || x o, lx(2) < oo because {2 has finite positive measure).
Finally, combining (3.1), (3.3), (3.4), (3.6) and (3.7), we arrive at

le — gllx) < lluxo\allxc + luxo, — fllxey + I1f — gllxw
g 2|ullpee £
~&y lluell 2 W, %, O
3 6llullrxn 3

Remark 3.2. Since the rearrangement invariance of X ({2) was not used at all, Proposition 3.1
is actually valid even when X({2) is just a Banach function space, a function space defined
through a functional ¢: 9" (2) — [0, oo] that has all properties of a rearrangement-invariant
Banach function norm but the last one.

The following theorem shows that the Sobolev embedding WO1 X(D) < Y (D) on a strip-like
domain D is always maximally noncompact whatever the rearrangement-invariant spaces X (D)
and Y (D) are provided that the target space Y (D) has absolutely continuous norm.

Theorem 3.3. Letk € {1,...,n —1} and —o00 < q; <rj < oo, j =1,...,n —k. Set
D = R¥ x ]_[?;If(qj,r‘,-) C R". Let X(D), Y(D) be rearrangement-invariant spaces on D.

6
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Assume that WO1 X(D) < Y (D). If Y(D) has absolutely continuous norm, then

em(Wy X(D) < Y (D)) = [|[Wy X(D) <> Y(D)|| for every m € N,
that is, the embedding WO1 X(D) — Y (D) is maximally noncompact.

Proof. Throughout this proof, we denote the identity operator governing the embedding
W(}X(D) <> Y(D) by I. Suppose that there is m € N such that ¢,,(I) < ||I|. Let r,7 > 0 be

such thate,(I) <r <7 < |[I|l. Asr > e,(I), there are functions g; € Y(D), j =1, ..., =l
such that
Vu € Wy X(D), llullwixpy < 1.3j € {1,.... 2" "}: llu — gjllvpy < (3.3)

Furthermore, since (smooth) compactly supported functions are dense in Y (D) by Proposi-
tion 3.1, there are functions g; € C§°(D) such that

lg; — &jllyipy <7 —r forevery je{l,..., 2m=h, 3.9

For every [ > 0, set D; = (—I, )f x ]_[;f;lf(qj, r;). Since

. u
II] = lim sup uellyo)
X wecsemp ||14||WIX(D)
u7#0

and the functions g; are compactly supported in D, there is / > 0 such that

Mulvoy -

(3.10)
ueC(Dy) ||“||W1X(D)
u#0
and
2m71
| sptg; < D, (3.11)

j=1

where spt g; denotes the support of g;, that is, the closure of the set {x € D: g;(x) # 0}.
Combining (3.10) with the translation invariance of the Y(D) and W!X (D) norms in the

first k-directions, which follows immediately from the rearrangement invariance of the X (D)

and Y (D) norms, we see that there is a function u € C3°(D;) where D; = (I, 3¢ x ]_[?;]f(qj, ri)

such that [lully1xp) =1 and

lullypy > 7. (3.12)
Furthermore, since g; are compactly supported in D; owing to (3.11) and D; N D, = 0, we
have g; =0 on D forevery j =1,..., 2m=1: consequently

I (= &) xp, llvoy = lluxp, lvoy = lullyy > 7 forevery j=1,...,2"7",  (3.13)

in which we also used (3.12) and the fact that u is (compactly) supported in D.
Finally, using (3.9) and (3.13), we see that
lu—gillyioy = llu —g;llyiy — 185 — &jllyp)
> || (u— &) xp, vy — 18 — &illvw)
>r—(F—r)=vr

for every j = 1,...,2""!, which contradicts (3.8) (recall that lullwixipy = 1). Hence
em(1) > ||11], and so e, (1) = |I]. U
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Remark 3.4. Note that our choice of the norm on W'X (D) is immaterial in Theorem 3.3
and the theorem remains valid even when W'!X (D) is endowed with any equivalent norm.
In partlcular the assertion of the theorem is also true for the standard Sobolev embeddings
W0 P(D) < L%(D) with either p € [1,n) and g € [p, - ”p] or p € [n,00) and g € [p, o0)
(cf. [1, Theorem 4.12]).

In the case when both domain and target space are the Lebesgue space L”, not only do we
know that the corresponding Sobolev embedding is maximally noncompact, but we also know
the exact value of the norm of the embedding.

Proposition 3.5. Let p € (1,00). Let k € {0,1,...,n — 1} and —00 < q; < r; < 0,
j=1,...,n—k Set D =RFx H;f;]f(qj, rj) € R". The norm of the embedding Wol’p(D) —
LP(D) satisfies

_1
n—k P
1

IWo (D) > LYD)| = [ 14+ 7f(p =D Y ——| . (3.14)
— (rj —q))’

Proof. Since
[lee| in(D)

Lp
Wy (D) < LP(D)|” = sup
wewt 2o 10 Zoqy + 11Vule, N )

u#O
1
= sup ——0,
uewy () 1 %
u0 lully p py
we clearly have that
1Vl N7 o
u
IWy"(D) = LP(D)| = [ 14+ inf ——2t® (3.15)
uewol’p(l)) ||u||LP(D)
u#0
Let A denote the infimum in (3.15). We shall show that
n—k 1
A=aP(p—1) —_— (3.16)
P ; (rj —q;)”

Assume that k > 0. For each [ > 0, we set D; = (=1, ) x [1)= 1(q,,r]) and define the
function u; as

k
u(x,y) = l_ISin,7 <7Tplxj> l_[smp ( (¥ — — ))
j=1 J

for every (x, ¥) = (X1, .+, Xk, VIs-v-s y,,,k) € Dy, and extend it outside the rectangle D; by
zero. Since u; € W(}”' (Dy), we have that u; € WO1 "P(D). 1t follows from basic properties of the
p-trigonometric functions ([12], also [7, Chapter 2, (2.22), (2.23)]) and Fubini’s theorem that

21 knikr—q-
sy = (;) [[— and

=P

8
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PTG AN (s koo
I1Vurle, N7 =—p<—> ri—g)|l—-1t) ——— |-
A e ]1:[1 S V- AT AL
whence
A<ml(p—1
=m,(p—1 1P+Z(rj—qj)1’
Hence, since / > 0 was arbitrary, we obtain that
n—k 1
A<aP(p-1) _. (3.17)
b ; (rj —q;)*
Next, it is well known ([ 14, page 28], also [7, Theorem 3.3]) that
(4l -1
—_Li@d _ pr— for every —oo < a < b < oo. (3.18)
veW P ((a,b)) ”U”Lp((a b)) b —ay

U#O
Since smooth compactly supported functions are dense in WO1 "P(D), we have that

I |V”|K,,||ZP(D)

A= 1in >
uecg* @) ullppp)
u#0
Let u € Cy°(D). Since the function (g;,r;) > t = u(x,yi,...,Yj—1,8, Yjt1s -1 Yn—k)

is in C3°((qj,rj)) for each j € {l,...,n — k} and every fixed x € RE, vy € (gi, 1),
ie{l,...,n—k}\{j}, it follows from (3.18) that

rj 8u p
— (X, Y Yim1 B Y ey Yak)|  dE
q; |0t
J
p—1 T p
>l — |”(an1,---,)’jflﬁtv)’jJrl,---7)’n7k)| dr.
P(rj—qj)P
Hence, thanks to Fubini’s theorem, || 2% iy ||Lp(D) T mHuHLP(D) forevery j e {1,...,n—
k}. Therefore,
1P
s
= pad F
. j=1 19y lLr(p)
»= in . Ul Sty )
ueCso(D) ”u”LP(D) ueCGe (D) ”u”er(D)
u#0 u#0

=alp—Yy ——
Z ( ] - QJ )p
which combined with (3.17) implies (3.16).
Finally, Eq. (3.14) follows from Egs. (3.15) and (3.16).
The case where k = 0 is actually simpler and can be proved along the same lines, and so
we omit its proof. [
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Remark 3.6. By using the identity 7, = % (e.g. [7, (2.7)]), the norm of the embedding
psin( 5

W& "P(D) < LP(D) can be expressed by means of the standard trigonometric functions as

IWLP(D) > LP(D)| = (1 +(p— 1)(2—”)p i ;)
0 g psin(3) /) = (rj—a;)P

sm(;)

1
P

Corollary 3.7. Let p € (1,00) and R = [[}_,(q;, rj) where —o0 < q; <r; < 0. The norm
of the embedding Wol’p(R) — LP(R) is equal to

27 P 1 5
1+(p-DHl —— _
( v )(p sin(%)) JXZ; (r; —qj)P)

and is attained by the function u defined as

n

u(e) = [ sin, (M) reR. (3.19)

i1 ri—4q;j

Moreover, u is the unique positive maximizer up to a positive multiplicative constant.

Proof. The norm of the embedding is given by (3.14) with k = 0. Since a function u € Wol’p (R)

11Vl

P p
Nl p ey 17 pry

maximizes su L,
Puew; 7R Tl IVl

if and only if it minimizes inf _

P(R) Hulle(R) ’

17 LP(R)
the fact that the functlon defined by (3.19) is a positive maximizer follows fmmedlately from
the proof of Proposition 3.5. The uniqueness (up to a positive multiplicative constant) of the

positive minimizer of the Rayleigh quotient
| |Vu|ep||]£p(1z)
uEW(}'p(D) ”u”Lp(R)
u7#0
was proved in [2, Lemma 2.1]. [

Remark 3.8. It can routinely be shown that the extreme function for the Rayleigh quo-

119ule, 175 )

tient inf is the first eigenvalue of the pseudo-p-Laplacian operator with

1,
uew, P(D) ”“”LP(R)

Dirichlet boundary conditions, i.e.:

Apu = X,|ul”u, with u =0 on 3R, (3.20)

P72 Ju
Bx,» '

Then it follows from Corollary 3.7 that the first eigenfunction for the Dirichlet problem (3.20)
for the pseudo-p-Laplacian operator on the domain R is the function defined by (3.19). The
corresponding first eigenvalue for the Dirichlet problem (3.20) is equal to

) _ 2w
m)(p— )Z(rj—q])l’_< . ) )Z(r]

psm(p

where

- .9 (|a

. 0x;
i=1

q;)?
10
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(see (3.16) with k = 0). In the case where R is a cube, this was already observed in [2,
Example 2.4].

This coincides well with the classical result for p = 2. However, whether all eigenfunctions
for (3.20) on the domain R are of the form

n
wpki(x; —q;
l_[sinp (M) , (x1,...,x,) € R, for some k; € N,
i1 rjp—4qj

j=

remains an open question if p # 2.

Not only is the embedding WOl 'P(D) < L”(D) maximally noncompact, but also all its strict
s-numbers coincide with the norm of the embedding.

Theorem 3.9. Let p € (1,00). Let k € {1,...,n — 1} and —c0 < gq; < rj < o0,
j=1,...,n—k Set D =Rk x ]_[”Jf(qj,rj) C R". We have that

j=

am(I) = by(I) = cp(I) = dy(I) = in(I) = my(I)

<=

n—k

=en(D=I=|1+7m)(p-D) ——
(D= Il i );m—qnp

(3.21)

for every m € N, where I stands for the identity operator governing the embedding
Wy”(D) = LP(D).
In particular,

S|

n—k
su == [1+72p -1

o i—apr

for each strict s-number s and every m € N, and the embedding WOI”’(D) — LP(D) is
maximally noncompact.

Proof. The last two equalities in (3.21) were already proved in Theorem 3.3 and Proposi-
tion 3.5, respectively. As for the other equalities, it suffices to show that i,,(I) > ||| for all
m € N, where i,,(I) is the mth isomorphism number of / defined by (2.1), thanks to the fact
that the isomorphism numbers are the smallest strict s-numbers (see (2.2)) and property (S1).

Let ¢ > 0 be given. Since smooth compactly supported functions are dense in WO1 (D),
there are [ > 0 and a function u € C§°(D;) such that

lullLrpy > 11l —e and  |ullyippy =1 (3.22)
where D; = (-1, 1)* x ]_[';-;If(qj, rj). Fori =1,2,...,m, we define

n—k
D; = ((2i —3)I,2i — DDF x l_[(q/’rf)
j=1

and

wi(x,y) =ulx; — 26 — DI, ..., x — 2 — DI, y), (x,y) € D} CRF xR,
Clearly, for every i = 1,2,...,m,

the rectangles D,i are mutually disjoint and u; € Cj° (D; ), (3.23)

11
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IVuile, ey = I11Vule, ey and llu;illLepy = llullLep).- (3.24)

Now, we define B: £,(R™) — Wol’p(D) by
Bla)1_) =Y aju;.
j=1

The operator B is a well-defined linear operator and || B|| = 1. Indeed, Zjl:l ajuj € WO1 ’(D)
and

p
m m
1B Y7 D10y = Z%% =Y Pl = D lagl? (3.25)
wippy = j=1
owing to (3.22), (3.23) and (3.24).

Next, note that the functions u;, i = 1, ..., m, are linearly independent in L?(D) because
they have mutually disjoint supports. Hence, for each i € {1, ..., m}, the linear functionals
y; . span{uy, ..., u,,} — R defined as

m
Z Bjuj | = Bi
j=1
are well defined. Moreover,
S Billluillrw) _
Bjuj || = 1Bil = Bju
Zl 7 l lullLrp) ||u||LP(D) Zl s
J= J= LP(D)
thanks to (3.23) and (3.24). Therefore, by virtue of the Hahn—Banach theorem, there are
functionals y;: L?(D) — R, i =1, ..., m, such that y; = y; on span{uy, ..., u,} and
lvill < -——. (3.26)
llullLr(p)
We define A: LP(D) — £,(R™) as
Av = ()/1 (UXD,1> ooy Ym (W(D,”’)) .
The operator A is clearly linear, for the functionals y; are linear. Furthermore
1
Al < ——. (3.27)
llwllzr (D)
Indeed,
1
”AUH?I,(R'") = i (UXD;)‘ < ”u” Z ||UXD HLF(D) = W”UHZF(D)
i=1 LP(D) LP(D)

in view of (3.26) and (3.23).
Finally, upon observing that A/ B is the identity on £,(R™) because u; x pi = Ui for every
i e{l,...,m} thanks to (3.23), we see that

in(D) = |AIT BN = Nullry > 1] —¢

owing to (3.25), (3.27) and (3.22), whence i,,(I) > ||| since ¢ > 0 may be chosen arbitrarily
small. [
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