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1. Introduction.

This paper treats the following rather general problem. Suppose that we have a family of real-valued
functions {¢ ()} 1, defined on R?, indexed over the collection D of dyadic cubes I ¢ R?. Each ¢(r) is smooth
and satisfies

oy (@) < 721+ o — gl (D)~ (1.1)
Vo (@) < ()72 + |z — 2l /0(D) M (1.2)

for all x € R?, where M is some fized number strictly bigger than d; we are using £(I) to denote I’s sidelength
and z7 to mean its center; as usual, we are using |E| to denote the Lebesgue measure of a set E. Finally,
each ¢y also has

/¢(I) =0. (1.3)

It is well-known that the properties (1.1) —(1.3) ensure the “almost-orthogonality” of the family {¢ )} r;
i.e., the property that if

F@) =" Ao (x) (1.4)
I

({A\r}r C R) is any finite sum, then

/|f|2da: <ond) Y . (1.5)

I

In this paper we investigate the extent to which (1.5) remains true, or must be modified, when the
Lebesgue measure on the left in (1.5) is replaced with a non-constant weight.

The most natural weighted generalization of (1.5) would be this: For every non-negative v € L} (R?),
there exist constants v(I, M,v) such that, for every sum (1.4),

/|f|2vda: < C(M,d) S N Pu(I, M, v). (1.6)
I

In this paper we prove a version of (1.6) for arbitrary v (see Theorem 2.2 below). We obtain as a corollary
that, if v belongs to the Muckenhoupt A, class, then the constants v (I, M, v) have an especially nice form:
they can be taken to be

v(x)

C(U,6)|I|_1 /Rd . x[|/€(1))2M7(d+e)

for any € > 0 (the constant C(v,€) also depends on the A, “parameters” of v). Recall that a weight v
belongs to A if there exist positive constants a and b such that, for all cubes I € R?% and measurable

subsets E C 1,
b
va <a ('ﬂ) .
Jrv 1]
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There are several equivalent characterizations of A, (see [GR]). The one we will use in this paper is the
following: There exist positive constants C' and 7 such that, for all cubes I,

/v(m) log"(e + v(z)/vr)) dx < C/Iv(x) dx,

I

where we are using vy to denote v’s average over I.

The reader should note that (1.7) is within shouting distance of best possible, since, if the sum in (1.6)
had only one term, the exponent would be 2M.

Our interest in inequalities like (1.6) is three-fold.

Singular integrals and wavelet expansions. Let {w(r}; be a family of smooth functions indexed on D.
We suppose that each w(r) is supported in 71, the 7-fold dilate of I (where 7 > 1 is fixed), and satisfies

Jlwnlleo < 11712
IVw(plloe < €(I)~HI|7H2

/w(l) dx = 0.

(Note that we do not require the w(p)’s to be translates/dilates of each other.) Let h =) ; Ajw(s) be a finite
sum, and consider what happens when we convolve h with a Calderén-Zygmund kernel K. The product will
not, in general, have the form ), A rw(ry, because the functions K * w;) will not have compact support.
However, it will be, up to a multiplicative constant, a sum like (1.4). Now, in many cases it is possible to
write K * h = ) ; Ajw(p), where the A;’s depend in some messy (but linear) way on the A;’s. We can then
estimate the size of the A;’s, and use these estimates to bound K x h. These estimates, unfortunately, tend
to be rather unsatisfactory (as Richard Wheeden and the author discovered in their work on Bergman spaces
[WW1], where they used an approach like this). The reason is that the estimates one gets for the A/’s are
of the form:

Al <D enalhaly
J

for certain positive constants ¢z, ; (roughly speaking, ¢; ;y ~ | [w(r) (K * w(J))|; the relation is an equality
when the w(py’s are an orthonormal basis). If we then wish to control K *h in terms of the size of the original
coefficients Ay, we must resort to something like Schur’s Lemma. This is extremely inefficient. The positivity
of the ¢y ;’s indicates that we are not making optimal use of the cancellation in the K x w(y)’s. Indeed, so
much gets thrown away that the necessary endpoint estimates for the Schur’s Lemma interpolation (see
(3.8)—(3.10) and the accompanying estimates from [WW1]) require an unacceptable amount of decay in the
convolution kernel K. But this approach is unsatisfactory for another reason as well. In many applications,
the original function h is defined by the coefficients Ar; this was the situation in [WW1]. In such a case,
understanding K'’s behavior really does mean getting a good bound on K x h directly in terms of the A;’s.
The main theorems in section 2 provide such a bound.

Bergman-type inequalities. In [WW1], Richard Wheeden and the author studied the weighted-norm

inequality
Ya 1/p
</d IVU(wvy)“du(x,y)> < (/ |fp0da:> (1.8)
R;rl Rd

where u = P, * f(z), the Poisson integral of f, o € L}, (R?) is a non-negative weight, y is a Borel measure,

and 1 < p < ¢ < co. The authors looked for necessary and sufficient conditions on v and u for the inequality
(1.8) to hold for all f in a reasonable test class®.

The authors approached (1.8) by first considering a dual form. Each derivative of u arises from convo-
lution with a kernel y_1¢y that has smoothness, good (but not infinite!) decay, and cancellation. (Note: we

! E.g., in L* and with compact support, or U; <p<co LP(RY).
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are using 1, (z) = y~9(x/y) to denote the usual y-dilation of 1.) For each such 1, define the dual operator
Ty,

Togla) = [ | a(t.)y 0yt~ ) dut.v).
R+
acting on bounded, compactly supported functions g : Ri‘H — R. Let p’ and ¢’ be the dual exponents to p
and ¢, and set v = o' ~?'. Inequality (1.8) will hold if

1/q'

(/R TWV"vdx)”p/ <C (/R+ lg(t,y)|” du(t,y)) (1.9)

holds for all g in our test class, and for each .
For the moment, fix p = ¢ = 2. We are about to make (1.9) look like (1.6). For each I € D, set
T(I)=1x (¢(I)/2,0(I)] (the usual “top half” of the Carleson box “over” I). Write

Togl) =3 / Yy Ny (t — ) diu(t, )

note that the sum is finite, because of ¢g’s compact support. We may now rewrite the sum in the form of
(1.4),

Typg(x Z A1é(r),

where each \; satisfies

1/2
| <C </T(1) |g(t,y)|2d,u(t7y)> W(T(D)V24(1)~ 42,

Suppose we have (1.6). Then (1.9) will hold (for p = ¢ = 2) if
w(T(D)20(I, M, v)Y? < co(I1)+7/2 (1.10)

for all dyadic cubes I. The reader should notice that, the better (i.e., larger) the exponent in (1.6), the
stronger will be the corresponding sufficient condition (1.10). In [WW1], Richard Wheeden and the author
attacked (1.9) via a Schur’s Lemma argument, and the exponent they obtained, for general kernels ¢, was
rather small: M, when M > d+ 2 and p = ¢ = 2. Unfortunately, this did not quite cover the case of the
Poisson integral (see below). Theorem 2.2 in the present paper gives an exponent of 2M — (d + €) when
p = ¢ = 2; in addition, it is valid for any M > d, and it does handle the Poisson integral. For the more
general LP — L2 problem, the results of this paper yield an exponent of p’ M — (p’/2)(d + €), which is almost
always an improvement over the general result (Theorem 3, page 936) from [WW1]. Why we don’t always
get an improvement remains a mystery.

The problem of limited decay. There are a number of theorems in analysis which state, “You can do
so-and-so with this kernel, if it has ‘enough’ decay.” One such result is the following, from [FKP| (Theorem
3.1):

Theorem FKP. Suppose that w is a doubling weight on R¢ with doubling constant p. There exists an
No = No(p) such that w € A, if and only if, for some constant C and some ¢ € Ay, (R?) [defined below],
with [ ¢ =1, and ¢ = V¢, we have

td// st*w(:v)IQd %<C

|lz—zo| <t |¢S * w(x)|
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for all zo € R* and t > 0.

The family Ax, (R?) is a collection of “bump” functions, which Fefferman and Stein used to define their
so-called “grand” maximal function in [FS]. To wit:

Ay, (RY) = {6 € S(RY) : /R D@ (1 + [ dw <1, Ja] < No}.

The number Ny is liable to be pretty big. Indeed, the author at first considered using some variant of
Theorem FKP in his attack on (1.6), but he gave that up when he saw no way to eliminate the requirement
of excessive decay. Wheeden and the author encountered a like difficulty in their work in [WW1]. They had a
general theorem which treated kernels that decayed at infinity to order |x|=, for M > d+2. Unfortunately,
the convolution kernel that generates the y-derivative of u = P, * f only decays to order |z|=4=11. They had
to concoct a special argument, using harmonicity and the semigroup property, to handle this term in Vu.
(Even with the argument, though, their result was not entirely satisfactory.)

The present paper attempts to fill this unmet (and, the author believes, only apparently arcane) need
for good quadratic estimates on sums like (1.4), in which the functions ¢ ;) decay at specific, limited rates.

The paper is laid out as follows. In section 2 we state and prove our main theorems, and we derive two
corollaries for weighted Bergman-space inequalities of the type treated in [WW1]. In section 3 we state and
prove a two-parameter analogue of the L? — L? case of our Theorem 2.2, and we give a corollary related to
two-parameter Bergman-type inequalities.

2. The main theorems.

In this section, D is the family of dyadic cubes I C R®. The sidelength of any cube I is denoted by ¢([)
and its center is x;. If I is any cube and 7 > 1, then 71 is the cube concentric with I and with sidelength
Te(I).

Our main theorem (Theorem 2.2) deals with families of smooth functions {¢ 1)}, defined on RY, indexed
over I, and satisfying (1.1) — (1.3), for some M > d which only depdends on the family.

The statement of our main theorem requires one more technical definition.

Definition 2.1. Let n > 0. If I C R? is a cube and v € L}, (R?) is non-negative, we set

v(I,n) = /Iv(x) log"(e + v(z)/vr) dx,

where vy is v’s average over I.

We shall follow the usual convention that, if v is a weight and £ C R is measurable, then v(E) denotes
J v; i.e., the ‘v-measure’ of E.

Theorem 2.2. Let {¢}; be a family satisfying (1.1) — (1.3) for some M > d. Let n > 1 and let
2M —d > € > 0. Thereis a C = C(M,d,n,¢) such that for all f as in (1.4) and all non-negative v € L} ,(R%),

loc

2 o0
/ [fPvde <CY Al > 3T EMIHEEI (3T, ). (2.1)
e 1 &
In particular, if v € Ay,
2
/d |fI?vde < C'(M,d, e v) / , lz |TJI_| (1+ |@ — 2| /(1) = CM=(@+D) | 4 dy. (2.2)
R R |7

The proof of Theorem 2.2 hinges on a decomposition due to Uchiyama (Lemma 3.5 from [U]) and two
lemmas from [W1] and [W2]. Our Lemma 2.7 (see below) is essentially (2.8) from [W2]. The reader should
notice that the only thing used in the proof of (2.8) in [W2] is the “goodness” (see the definition below) of
the family of dyadic cubes.



Lemma 2.3. Each ¢y can be decomposed
dy = C(M,d)> 3 Mg,
j=0

where each ¢r) ; is smooth and satisfies:

supp ¢(ry,; C 3T
byl < T|7H2
IVén.illee < (37£(I))H|I|7H/?

/Qﬁ([)’j dr = 0.

Uchiyama proves his Lemma 3.5 for M = d + 1, but it is easy to see that the proof goes through for
any M > d. He also states it for 2/’s instead of 37’s; what is important here is the lacunarity. We want 37’s
because of Lemma 2.5 below.

The reader should notice that our ¢(;)’s differ from Uchiyama’s by factors of |I|*/2,

Definition 2.4. A family of cubes G is said to be good if: a) for all Q and Q' in G, either @ C Q', Q' C Q,
or QNQ' =0; b) if Q and Q' belong to G, Q C Q', and Q # Q’, then £(Q) < .54(Q’).

Lemma 2.5. Let m be an odd positive integer and let F be the family of all m-fold dilates of dyadic cubes.
The family F can be decomposed

d
F = Ugl gia
where the G;’s are pairwise disjoint and each G; is good.

Proof of Lemma 2.5: This is essentially Lemma 2.1 from [W1], which deals with m = 3 (see also [G],
p. 416). The general case is similar.

It is enough to prove the lemma when d = 1. Note that, since m is odd, 2 is invertible in the ring
Z/mZ. Let [r] stand for the equivalence class of 7 modulo m. Abusing notation somewhat, we let [27*] (for
k positive) denote [((m+1)/2)¥] (since (m+1)/2 is 2’s multiplicative inverse). Let Fj denote those elements
of F with sidelength m2~*. Each F; can be decomposed into m disjoint subfamilies Gy (s) (0 < s < m),
where each I € Gi(s) has the form
J j+tm

and j = s (m). A little computation shows that the right and left halves of such an I belong to Gri1([29)),
and that I is either the right of left half (depending on j’s parity) of an interval in Gg_1([(m + 1)s/2]).
Therefore, the desired families G; (0 < i < m) are

Gi = UpZ o Gr([12"14)).-

QED.
Definition 2.6. Let I C R? be a cube. A smooth function a(yy is said to be adapted to I if

suppacy C I

/am:o

lacnllee < 121712
IVagllee < €(1)7HIITV2,

The lemma from [W2] is:



Lemma 2.7. Let G be a good family of cubes in R%. Let f =Y, Aracry (A\r € R) be a finite sum such that
each I € G and each a(r) is adapted to I. If n > 1 then

2
[1stvar < e 3 B
I

for all non-negative v € L}, (R?).
We may now proceed to:

Proof of Theorem 2.2. For j =0, 1, 2, ..., let F; be the collection of all 3’-fold dilates of dyadic cubes in
R<. For each j, write F; = U3J " 1G(i,7), where the G(i,7)’s are disjoint and good (as guaranteed by Lemma
2.5). Applying Lemma 2.3 to each ¢y, we write:

f= Z A1d(r)
I
= C(M,d) Z A1 Z 3 Mg
T =0
oo 3d

Z Z 37 MiXiér),

7=0 =1 3]]6g(z7j)

oo 37d
=022 > 3P,
=0 i=1

391€G(i,5)
where (5(1)7]- = 3794/2¢ 1y ;. Notice that each (5(1)7]- is adapted to 37I. By Cauchy-Schwarz (twice),

394

/ |f\2vdw<023“ﬂd2/ S*Mijd/Q)\Iqi;(I),ﬂzvdx.

SJIGQ (4,4)
However, by Lemma 2.7,
/\ 3TN G (1) 5P vde < Clnod) Y 37 2MJ3Jd|3ajl|r| Sk
3i1€G(i,5) 311€G(i,5)

_ I ;
=C(n,d) > 32M]||I|| u(31,m).
3-7I€g(i,])

Plugging this back into the preceding inequality finishes the proof of (2.1).
To prove (2.2), we note that, when v € A, v(I,7) < C(n,v) [, v for all cubes I. Thus, by (2.1),

2 AL = oMt (dre)g i
/Rd|f\ vdeC; K ;3 v(31,m)
CZ|)\I|2i32Mj+(d+6)j/ v da
TG = 31
5
1]

( )) 2M—- (d+e))‘| v de.

QED.



Corollary 2.8. Let M, d, and € be as in Theorem 2.2 Let 1 be a smooth function satisfying

()| < 1+ Jz))™
V()| < (1+ |2)~ Mt
Y =0.
Rd

Consider the Bergman-type inequality

( Lol f(x)“du(w,y)> " (L fpvda:>l/p7 23)

where v € L}oc(Rd) is non-negative, 1 is a Borel measure, and f belongs to a reasonable test class. Let

1<p<2<g<oo, and set o = vl’p/, where p’ is p’s dual exponent. Let 7 > p'/2. There is a constant
c¢c=c(M,d, e, p,q,7) such that (2.3) will hold for all f if there is a weight w such that

o(l,T) g/lw

and

wlxr 1/1)/
u(T(n) (/R (1+|z— z1|/£(1(“)))p’M<p'/2)<d+e> dm) < el(1)**

for all cubes I.

Proof of Corollary 2.8. Following the pattern of [WW1], we consider the dual form of (2.3):

1/p'
(o) <]
Rd RYT

d+1
+

1/4’
lg(t, y)|* dpt, y)) :
where g is bounded and has compact support in Rf‘l; and

Tow) = [ o)y byt — ) dut.y).
R4
+
Write
Tg(x) = Z/ 9(t,y) y~ by (t — ) dult, y)
7 JTW)
=D Mo (@), (2.4)
I

where T'(I) is the usual top half of a Carleson box, each ¢y is as in the (2.1), and the A;’s satisfy

1/q'
A7l <e </ Ig‘q’ dM) M(T(I))l/qg(l)—(l-o-d/z).
(1)

Note that, because of g’s compact support, the sum (2.4) is finite.
Let p be the dual exponent to p’/2, and let h be non-negative and satisfy [ |h|f o = 1.
We wish to estimate [, |Tg|* ho dx.
Let 1 be a number bigger than 1, to be chosen presently. By (2.1),

2 o
/Rd Tol2 hodz <Y |>|\;|| S 3 2MIH/Di () (31, ). (2.5)
T =0
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(The ‘€/2’ is not a typo: see below.) By virtue of a trick from [W3] (see inequality (13) there),
(ho)(3'1,m) < Co(371,mp' /)7

Choose n=7/(p'/2) > 1. Then
o(371,7) S/ w=w(31T).
391

Therefore

/ |Tg\2hadx<cz Ar |I| Z3—2Mﬂ+<d+6/2)ﬂw(331)2/1)

Now,
2/p’

Z 37 2MiH(d+e/2)7 (30 1)/ < Cep Z 3(=2Mj+(d+e)i)p’/2q;,(37 )
j=0 j=0

<C / w(z) e 2/p
=Y Ura (T [z — 2] J0(1))P M= /2)(d+0) :

Thus, the right-hand side of (2.5) is less than or equal to

Z |)‘I| / ’UJ({E) i 2/p’
‘I‘ Rd 1 + |(E — x;\/ﬁ([))P/M*(P’ﬂ)(dJre)

2/q’ 2/p
q 2/q —(2d+2 w(x)
gczlj ( /T " lg] du> w(T(1))>/ 20(1)~(2d+2) (/R (ERFEmyT T dm) .(2.6)

Our hypothesis on p and w is that

(T(I))l/q w(CE) dx Y/ < Cg([)d-‘rl
# o (L4 |7 — 1| J0(1)P M=/ /2)(d+e) = :
Therefore, the right-hand side of (2.6) is less than or equal to

2/q

2/q’
C / gl”d <C / g(t,yl7 dult.y ;
Z:( T(U\ | u) ( Ri“‘ (t,y|* du(t,y)

where the inequality follows because 2/¢" > 1. This proves the corollary. QED.

Theorem 2.2 is an L? — L? result. By carefully examining certain of the proofs from [W1], we can see
how the (essential) conclusion of Theorem 2.2 may be reshaped into an L? — LP result.

Definition 2.9. For 0 < p < oo, define
2/p—1 f0<p<I;
ép)=41 ifl<p<2;
2/p ifp>2.

Remark: Notice that é(p) is a continuous function of p and that it is always > 1.

8



Theorem 2.10. Let 0 < p < oo and let n > p/2. Suppose that M > d and 2M — dé(p) > € > 0. There is a
constant C'= C(M, e, n,p,d) such if v and w are non-negative functions in L}, (R?) satisfying

v(l,n) < w(I)

for all cubes I, then

/ \f|pvdx<C/

for all finite sums (1.4).

p/2
(1 + |z — ag|/0(D)) 7RIy

III

Proof of Theorem 2.10. The proof closely follows the lines of the proof of Theorem 2.2, the chief difference
being that here we use a somewhat generalized form of Lemma 2.7; to wit:

Lemma 2.11. Let G be a good family of cubes in R?. Let f =3, Ara(ry (A1 € R) be a finite sum such
that each I € G and each a(ry is adapted to I. Suppose that 0 < p < co, n > p/2, and v and w are weights
in L}, (RY) satisfying

v(I,n) < w(I) (2.7)
for all cubes I. There is a constant C = C(n, p,d) such that

Arl2 P/2
/Rd|f|pvd:c§C/Rd (Z | ;| XI(I')) wdz.

Proof of Lemma 2.11. For 0 < p < 2, this is done explicitly in [W1] (Theorem 2.5). For p > 2, it is done
implicitly in the proof of Theorem 2.7 there. Using the notation from that paper, set R(j) = 277, where
7 > 0 is small and will be chosen presently. Then our desired norm inequality will hold if

[, v(x)log(e + v(x)/vr) dx T+e/2
(e )

for all cubes I. By Hoélder’s inequality, this will happen if (2.7) holds and 7 + p/2 < 5. This proves the
lemma.

< w(l)

To continue with proof of the theorem, we distinguish three cases: ¢) 0 <p <1;5) 1 <p<2;¢)p > 2.

Case a): 0 <p < 1.
Proceeding as in the proof of Theorem 2.2, we write:

[= Z A1)
I
=C(M,d) Z/\] ZSide)([)’j
=0
oo 37%d

=0 > D 3oy,

J=01i=1371€G(i,j)

CZZ Y 3NN

j=01=1371€G(1,5)
where everything has the same meaning here that it had in the earlier proof. Thus:

37d

|fIP < Ce Z3JE|Z > 3TMIBYEN G 41

i=1311€G(i.j)
37d

< C. Z3J€Z| Z 3_Mj3jd/2)\]é(1)7j|p,

=1 391€G(i,5)

9



where the second inequality follows because p < 1.
Temporarily fix ¢+ and j. Because of Lemma 2.11 and our hypotheses on v and w,

/1:{d |

Now, with j still fixed, we sum on ¢ from 1 to 3’¢. Recall that, if 0 < 7 < 1 and a; > 0, then

N N r
Zaz < ( ak> N,
1

1

p/2

S_Nljgjd/Q)\qu(ILﬂpvdx < O(pa Ma da 77) / Z |AI| 3_2ij311 wdz.

. d
1:391€G(4,5) R4\ 3ireg(i,j) ]

In our case, r = p/2 and N = 379, Thus:

39d

p/2
. . e . >\
| Z 37Mj3jd/2)\1¢(1)7j|pvdxSc(p’M’d,T])/d3jd(1*p/2) <Z| r]? 3~ 2M3X3H> wdx
2 : R

D rwieon, 1l
7)

p/2
=C(p,M,d,n / <Z|[ grAMIH R/ X3JI> wdz

p/2
A
=C(p,M,d,n) / (Z | ;| 3_2MJ+C(p)]dx3jl> wdx.

Now sum on j for j =0 to co. At the expense of having a slightly larger €, we end up with:

p/2

Azl
/d |fIPvde < C’(e,p,M,d,n)/ Z | |;| Z?ﬂ( AMAER)T x5 wdz.
R

R4

It is easy to see that

Z 3j(_2M+é(p)d+€)X3jI($) < C(l + |a: _ x[\/f([))—2M+5(p)d+e.
§=0

This finishes the proof in case a).
Case b): 1 <p<2.
We begin somewhat as we did with case a), writing:

37d

lfIP < Ce Z3J€|Z > 3MIRN G P

1=1371€G(3,5)
37d

<C. Zg]egjdp/p Z| Z g;Mj3]'01/2)\“5([),],|107

=1 391€G(i,5)

where the second inequality now follows from Holder’s inequality. We rewrite the right-hand side of this
inequality as:
37d

C. Zg]ﬁZl Z 3—Mj+jd/p/3jd/2>\1q§(1)7j|p.

i=1 391€G(i,5)

10



Once again, we fix ¢ and j, and we apply Lemma 2.11. We obtain:
p/2
o, ~ A
/ Y 3TMIHARIARN Gy P ude < C(M, d,p, 77)/ > ||I|| 3TAMIFAAY i | wda.
RY 3i1eg(i) RT \ 3ireg(i,j)
Now, still keeping j fixed, we sum on i from 1 to 3/d. Since p/2 < 1, we get:

374

p/2
Z| > 3_Mj3jd/2)\1q~5(1)7j|pvdxSC(p,M,d,n)/ 37d(1-p/2) (Z [Ar i 3—2M1+2Jd/p XW) wdz

=1 1:371€G(i,5)

—ClpM.d) |

RA

p/2
A
(Z | |;| 3—2M]+(2/p 1)]d+2]d/p X3 j1> wdzr.

We note that, for 1 <p <2,2/p—1+2/p'=1=2¢(p) (!). Therefore, we may rewrite the last quantity as:

p/2
A - c
C(vavdvn)/d (Z | |;| 3 2Mj+e(p)i X3j[> wdz.
R

The rest of the proof proceeds exactlly as in case a).

Case c): p > 2.
We begin as with case b):

37d

|fIP < Ce Z3J6\Z Z 3~MIBINZN 1 gy 417

i=131€G(i,j)
37d

<C. Z3J63Jdp/l7 Z| Z 37Mj3jd/2)‘1¢~7(1)7j|p

=1 391€G(4,5)
37d

—CZWZ' Y. 3NN G i

=1 391€G(4,5)
Fixing ¢+ and j, and applying Lemma 2.11, we get:
p/2

o - A
/ Y 3TMIHARIARN Gy P vde < C(M,d,p, 77)/ Z | |I|| 3TAMIH2 o5 ) wda
RY 3ireg(i) RY \3ireg(i

We now sum on i from 1 to 37¢. We use the fact that, if » > 1 and az, > 0, then
i< (X))
For us, r = p/2 > 1. Thus, with j still fixed:

3id

p/2
Z| Z 37Mj3jd/2)\1¢~5(1),j|pvd33§C(vavd n / <Z| i 3~ 2Mj+25d/p’ X3i I) wdr
i=1 I:391€G(i,j) !

p/2
— C(p, M, d, / (Z A1 0 AL aanijiojare' 1) w d

p/2
_ Cf(p7 M7d 77 / <Z | |I| 3—2M]+C(P)JdX3j1> wdz

11



The proof now concludes as with the two preceding cases. Theorem 2.10 is proved. QED.

Remarks. The conclusion of Theorem 2.10 should be distinguished from the chief result from [W4].
That paper treats linear sums
F=Y " Midq
I

in which the functions ¢y, indexed over the family D, are assumed to satisfy

by (@) + D)V (@) < 172 (L + | —ar|/6(1) ™™ (2.8a)

for some M > d/2 (although, in practice, one usually requires M > d), along with an a priori almost-
orthogonality condition; namely, that for all finite linear sums ), v7¢(s), one has

/IZ’WU)P dz <> |yl*. (2.8b)
I I

The result obtained in that paper is:
Theorem 2.12. Let F = {é(n}1 be a family of functions satisfying (2.8a) and (2.8b). Let o € Lj,.(R%)

loc

belong to the Muckenhoupt A, class. Suppose that 2M — d > ¢ > 0, and 0 < p < oo. There is a constant
C = C(o,¢€,p) such that, for all finite sums f =, \1¢(r),

[rea<c | @y

where

2 1/2
g*(z) = (Z |A|;| (1+ |z — x,/é(f))2M+<d+e>> .
I

Note that the “decay exponent” in the definition of ¢* is —2M + d + ¢, valid for all p; whereas the
corresponding quantity in Theorem 2.10 is —2M + é(p)d + €. We observed earlier that ¢(p) > 1 always,
with equality only when 1 < p < 2. Theorem 2.12 also requires weaker hypotheses on the family of ¢(;y’s
than does Theorem 2.10. Thus, for A., weights, Theorem 2.12 gives a stronger result. The author finds it
surprising that Theorem 2.10, in which the analysis is relatively soft, gives as good an exponent as Theorem
2.12 does even for the range 1 < p < 2.

With the help of Theorem 2.10, we can now prove sufficient conditions for Bergman-space inequalities
in the full range of p’s and ¢’s treated in [WW1].

Corollary 2.13. Let M, d and € be as in Theorem 2.2. Let 1) be a smooth function satisfying

Consider the Bergman-type inequality

( Lot f(w)qdu(x,y)> P (L fpvdm>1/p, 29)

I (R?) is non-negative, u is a Borel measure, and f belongs to a reasonable test class. Let

where v € Lj,.

2 <p<q<oo,andset 0 = v where p/ is p’s dual exponent. In order that (2.9) should hold for all f,
it is sufficient that there exist a number T > p'/2 and a weight w such that

o(I,7) S/w
I
12



and

o w(x) v
wIm)Y ( /R (01 o — 27 /607 M- /D09 df”) < (D™

for all cubes I.

Proof of Corollary 2.13. As with the earlier corollary, our proof reduces to showing

1/p'
(/ gl adz) < (/
R4 R4t+!

d
+

1/q
gt y)|* dpt, y)) ,
for g bounded and with compact support in Ri“, where
Tow) = [ alt)y ot - o) dult.y).
R
Proceeding as we did there, we also write:
7o) =Y [ glt)y (e~ ) dutt.y)
7 JT)
= Z)\I¢(I)(m)7
I

where each ¢ () is as in the (2.1), and the A;’s satisfy

1/4'
|Ar| <c </ Ig‘q’ du) M(T(I))l/qg(l)—(1+d/2)_
T(I)

By virtue of Theorem 2.10 and our hypothesis on o and w (recall that 1 < p’ < 2),
p'/2

/ Ml o= o—onritjdg
Tal? odx < C 3 J+id+je j dz.
Jymarzas<c | 2 A

J=0

Since p’/2 < 1, this last quantity is less than or equal to

M1 Contiaaron /2 A2
C’/ Z{ - } 3(=2Mj+jd+e)p’/ X3-7'Ide<CZ[ 7
re 5= L I — L ]

p,/2 . . . ’
} /dz3(_2MJ+]d+”)p Pxsirwdz
RE

<c§:|h2f”/’ w(x)
U] e U = 0D oG

The proof now concludes as with the previous corollary. QED.

3. Two parameters.

Somewhat surprisingly, the method of Theorem 2.2 carries over directly to handle analogous two-
parameter sums, at least for L? — L2. This generalization is possible because of a result from [W2],
which gives a good Littlewood-Paley estimate for linear sums of (two-parameter) adapted functions. These
are analogous to the adapted functions discussed above, but they satisfy some extra smoothness and cancel-
lation conditions.

Before stating the result from [W2], and giving the requisite definitions, we shall first describe in detail
the two-parameter problem we want to apply it to.

13



We are working on R% x R, which we think of as consisting of ordered pairs (z,y), with z € R%
and y € R%. We let D; denote the family of dyadic cubes in R%. We shall not be concerned with functions
which are, like the ¢(r)’s above, centered around the dyadic cubes in R% x R% but, rather, to functions
that are, in a certain sense, centered on rectangles R = I x J, where I € Dy and J € Dy. We suppose that,
for every such R, we have a function ¢ygj(z,y). This function satisfies, for all x and y,

|bg) (2, y)| < 12+ o — 2l 0D)) IV 4 Jy = yal /0(T)) M
IVadir) (e, )| < 602+ o =] /00)) IV 4 Jy = yal /0()) M
Va2, 9)| < 7Y+ =l f0D) ™M) I T2y — gl ()7
VoV ydiry(z,y)] < €)M + o — 2| /0(0)) M) I T2+ ly — gl /() M

for some exponents M; > d; which are fized. Moreover, each ¢|p) satisfies [R4, ¢[r)(2,y) dz = 0 for all y and
Jras O1r)(2,y) dy = 0 for all z.

Note that the bounds satisfied by each ¢(g)(z,y) = d1xs(z,y) are also satisfied by tensor products of the
form ¢(ry(z) - ¢(.s)(y). However, the functions ¢(g(z,y) need not be tensor products; and, in our application
to Bergman spaces below, they will not be.

We consider finite linear sums of the form:

y) = Z ARO(R) (T, Y). (3.1)
R

In order to state our main result we shall need a slightly modified form of one of our definitions from
section 2.

Definition 3.1. Let n > 0. If R = I x J C R% x R% is a rectangle, as described above, and v €
L} (R% x R) is non-negative, we set

17(}2777):/Rv(ymy)log"(e—i—v(x,y)/v]:g)da:dy7

where vy is v’s average over R.
Our main result in this section is the following:

Theorem 3.2. Let {¢[r]}r be as described above. Let e > 0 satisfy 2M; —d; > € > 0 for i = 1, 2. Let
n > 2. There is a constant C = C(My, My, €,m,dy,ds) so that, for every finite sum (3.1),

A
[ P vy O B 5 55 gttt )
txRE2 J1=07j2=0

In particular, if v(x,y) is uniformly Ay in x and y, then

[ Fvdsdy
R41 xR92

AR
SC'/ Z' B (1 4 o — g 0(D)) 2 (1 — g1 e(T)) 2 |y,
R91 xR92 |I||J|

for a constant C' which depends only on My, Ms, dy, da, €, and the A,, parameters of v.

The result we shall use from [W2]—to which we alluded at the beginning of this section—depends on a
two-parameter version of the adapted functions we used in section 2.

14



Definition 3.3. Let R = Q1 x Qq, where the Q; are cubes in R% (not necessarily dyadic). We say that
ag)(w,y) is adapted to R if ajg) is smooth and satisfies:

i) supp afr) C R;

ii) [aggr)(z,y)de =0 for all y € Q;

iil) [agg)(z,y)dy =0 for all z € Q1;

) V2 Vyagalloe < €Q1) 1 UQ2) " RI7V2.

Here is the result we need from [W2] (Theorem 2.2 in that paper; also see the remark on page 434, after
the end of the proof).

Theorem 3.4. Fori =1, 2, let G; be a good family of cubes in R%. Set G = {R= Q1 x Q2 : Q; € G;}.
Let n > 2. There is a constant C = C(dy,da,n) such that, if

y) = Z Arajr) (7, y)

ReG

is any finite linear sum, where each ag) is adapted to R, and v is any non-negative weight defined on

R% x R%, then
/|f|2vdacdy<CZ||R| R, n).

The constant C does not depend on the family G.

Proof of Theorem 3.2. We note that the “in particular” (see the statement of the theorem) follows im-
mediately from the first conclusion; since, if v is uniformly A, in both variables, then o(R,n) < C(v,n) [pv
for all rectangles R. The result then follows from interchanging the order of summation and integration,
much as in the proof of Theorem 2.2.

We begin by applying Lemma 2.3 to each ¢zj(x,y) separately in the x and y variables. If we keep y

fixed, we may write
o0

ory(z,y) = C(Mi,dr) Z 3 M iy g, (2, ),

ji=1

where each ¢z ;, (x,y) has z-support contained in 3/'T (recall that R = I x .J), has zero integral along each
x and y slice, and satisfies:

IN

P22 Ly =yl /0(T)) M

‘ R]7]1 I? |
| < B UD) IRy — gl o) M
|
|

(z,9)
Vadiny i (@9)
(2, 0) < [T]720() Y|~ Y2(1 + |y — gyl /0(T))~ M2

(2, 9)] < (7)) HITV2D) IRy — gl /0()) M

|vy¢ [R],51 \T)
‘v Vy¢ R]v]l

for all  and y. These estimates hold because, as is evident from Uchiyama’s proof of Lemma 2.3, the
functions ¢y ; depend smoothly on the function ¢(r); for the sake of completeness, we have included a
justification of this statement in an appendix. Now we may apply Lemma 2.3 to each ¢z j, (in y, keeping
x fixed this time), and obtain, after we put everything back together:

IN

o0 (o)
S (2, y) = C(My,dy, My, dy) » > 37 Mi3=Med2gyp o o (),
J1=072=0

where each ¢(g) ;, j, (z,y) has support contained in 3711 x 372 J, has integral zero along its = and y slices,
and satisfies:

171,12 ()] < |R|7Y?
Ve b(r].gy.ga (2, y)| < (374(T)) "} RV
Yy B1R) s (2, y)| < (3720()) 1 R|7/2
VeV yOR.r o (2, 9)] < (37H0(T)) 1 (324()) M RITH?

15



for all x and y.
Thus we may rewrite (3.1):

f(xvy) = C(Mla M27d1) d2) Z 3*M1j1*]V[2j2 Z AR¢[R],j1;j2 (ﬂf,y)

J1,J2 R

We now apply Lemma 2.5 in = and y separately. The collection of cubes of the form 371 I are divided into
3714 pairwise disjoint, good families Qél 1<k < 3j1d1)7 and the cubes of the form 372.J are divided into
37292 pairwise disjoint, good families g,fz (1 < ko < 37292), If R is a rectangle of the form R = 3711 x 372.J,
where 311 € G} and 32.J € G} , we will assign R to the family Gk, ky- Note that the families Gy, 5, are
pairwise disjoint and there are 37194177292 of them.

We rewrite our sum as:

C(My, My,dy,do) > > > 3 MM N R i gy (25 9).
J1,J2 ky=1...391d1 3j11><3j2Jeg”k1yk2

ko=1...37242

Following the notational convention we used in the proof of Theorem 2.2, we rewrite this last quantity as:

C (M, Ms,dq,ds) Z Z Z 37M1j17M2j23(j1d1+j2d2)/2>\R€5[R],j1,jz (z,y),

J1:J2 ky=1...871% R=3911x392J€Gk, i,
ko=1...37242

where now each ¢~>[ R],jr.jz 18 adapted (in the “rectangle”) sense to 3711 x 372 J. Now we shall use the Theorem
3.4, cited earlier. Each of the sums

§ : —Mij1—Maj J1di+j2d2)/2 7
3 1J1 2 23( 1d1+ja2d2)/ )\R(ZS[R],jl,jg(x?y)
R=3111x3/2JEGk, iy

has the form

Z fYR*Qg[R*](xay)a

R*=I%x J*
I*egl,J*eg;

where the families G; and G5 are good, each QB[R*] is adapted to R* = 37'I x 372J, and we have set
yge = 37 Mii=M2j23(1d1+52d2)/2 ) b - Therefore, for every n > 2, there is a constant C' = C(n,dy,ds) such

that
2

O (@, y) P odedy < C [vi- o(I* x J*,n),
Lo Y wbmeafeddy<o Y a0 )

R*=I*xJ* R*=I*xJ*
I*egl, I egy

valid for any non-negative weight v. Applied to our original sum, this yields:

/Rd R4 | Z 3_M1j1_M2j23(j1d1+j2d2)/2)‘R<£[R],j1,j2(-’15,y)|2dedy
1 xRd2

R=IxJ
J1 J25eé
391I%3727€Cy, k,

. A2 .

R=IxJ
J J 5
3911x3727€8y, 1,

for each ordered pair (j1,jo), and when 1 < k; < 3719 and 1 < ky < 37292, The rest of the proof now follows
from two applications of the Cauchy-Schwarz inequality, exactly as in the proof of Theorem 2.2. QED.

Theorem 3.2 leads directly to a two-parameter generalization of the corollary from the previous section,
at least when 1 <p <2 <¢q < 0.
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For the rest of the paper, in order to make the statements of our results a little more compact, and to
adhere to the tradition which says that y must always represent a dilation parameter, we will be changing
our notation somewhat. Henceforth, points in R% x R% will be denoted by (x1,22), and y; and yo will
denote postive numbers. Thus:

Rfﬁ“ X R‘f“ = {(z1,y1,72,52) : 7; € RY, y; > 0}.

Corollary 3.5. Let My, Ms, di, d2, and € be as in Theorem 3.2. For i =1, 2, let ¢; be smooth functions
defined on R% , and satisfying (for z; € R%),
| ()| < (1 [ars]) =™
[Vi(xi)] < (1+ |i) ="

¢i da?, =0.
R%i

For y; > 0, define y = (y1,y2) and set O, (x1,22) = (¢1)y, (1) - (2)y, (x2). Consider the two-parameter
Bergman-type inequality:

1/(1 l/q
/d L lyy tyy L f o @y (w1, 20)|9 dp(1, 22, y) < (/ |fIPvday dffz) , (3.2)
R xR R41 xR72

where p is a Borel measure defined on Riﬁ'l X Rff_ﬁ'l, f is assumed to belong to a reasonable test class,
and v is a non-negative, locally-integrable function defined on R™ x R%. Let 1 < p < 2 < ¢ < 0o and set
o = v'7P". In order that (3.2) should hold for all f, it is sufficient that there exist a number T > p/, an € > 0,

and a weight w such that
G(R,T) < / w
R

and

1/p’
w(r) < ([ (o1, 7o) duy dacy
R xRéz (1+ @1 — 2| /0(1)P M= /(A (1 4 |zg — 5] /L(T))P' Ma= (/2)(d2te)

< cl(I)Dtlp( )yttt

for all rectangles R=1 x J.
Proof of Corollary 3.5. We consider the dual form of (3.2):

1/p 1/q
(/ |Tg|” o dzq dwz) < / lg(t1, t2,y)|? du(ts, ta,y) :
RA1 x Rd2 Ry TR

where g is bounded and has compact support in RTH X Rflﬁﬂ; and
Ty(wr,x2) = / i gty ta,y) yn 'y @yt — w1, to — @) dp(ty, ta, y).
Ry TIXRPT

Set © = (x1,x2), t = (t1,12), and write

Tg(x) = Z/ 9(t:y) yr tys 1@y (¢ — ) dp(t, y)
= JTI)XT(J)

R

17



where T'(I) and T'(J)’s are the usual top halves of Carleson boxes, each ¢[p) satisfies the hypotheses of
Theorem 3.2, and the Ar’s satisfy

1/q
AR < c / 917 dp | p(T(I) x T(J))H2e(1)= /2 g(g)=0+da/2),
T(I)xT(J)

Note that, because of g’s compact support, the sum (3.3) is finite.
Let p be the dual exponent to p’/2, and let h be non-negative and satisfy [ |h|? ¢ = 1. We need to show
that

2/q’
/|T9|2h0d$1 das < (/d a9t 2 )| du(tutz,y)) :
R xRE?

independent of the particular choice of h. We now apply Main Theorem 3, setting v = ho. We get:

|Ar|?

o0 o0
/\Tg|2 hodx dze < C’Z R Z Z 3_2M1j1_2M2j2+j1d1+j2d2+(j1+j2)€(ho)(3j1I x 372.0,n),
R

J1=0j2=0

where we have chosen n = 27/p’ > 2 (i.e., 7 = np’/2). The argument from [W3] shows that, for any rectangle
R,
(ho)(R) < C(dy, da, p)& (R, mp' /2)*7.

But this last quantity is less than or equal to Cw(R)2/?". Thus, we may dominate our sum by

2 o0 o0

C Z |AR| Z Z 3—2M1j1—2M2j2+j1d1+j2d2+(j1+j2)5w(3j1I X 3j2J)2/P/.
R=IxJ |5l Jj1=0j2=0

At the cost of slightly increasing e, we may dominate

oo oo
E E 3—2M1j1—2M2j2+j1d1+j2d2+(j1+j2)€w(3j1I > 3j2J)2/P'
J1=0j2=0

by

o / w(xy, T2) de di 2/
\Jra xras [(1+ |21 — (21)]/6(1))2M=0F) (1 4 [y — (22)5]/6(]))2Ma=(dara]p 277152 |

(Note: here we are following, almost verbatim, the procedure of Corollary 2.8; see above.) Therefore,

/|Tg|2 hodrydrs <

o Z |Ar[?
|R|

R=IxJ

( [ w(z) . d:c2>2/pl
sz [T 71— @)l JED PR (L Jag — (a2); APV @72 ’

where the Ag’s have the bounds given above. The rest of the proof, is now ezactly like that from Corollary
2.8, and we leave it to the interested reader. QED.

Final Remarks. In [WW1], Richard Wheeden and the author proved sufficient conditions, on weights v
and measures u, for the Bergman-type inequality

a 1/p
( [l f(x)lqdu(r,y)> < ([ 1rva)
R Rd

18



to hold for all f in a reasonable test class, and for certain smooth convolution kernels ¢ that satisfied [ = 0.
It may be instructive to compare the results obtained in [WW1] to those proved here. In most respects, but
not all, those from the present paper are stronger.

1) The general result obtained in [WW1] required that the smooth kernel 1) satisfy:

(@) < 1+ |z~
(D)IV@)] < 1+ )"

for all z € R%, for some M > d+ 2. The methods of this paper only require that M > d. So, in this respect,
the results from the present paper are stronger.

On the other hand:
2) In both [WW1] and the present paper, the sufficient condition obtained was (essentially) of the form:

1/q ’U)(J)) 1/1)/ v
wT ) </R <1+|mx1|/e<f>>ﬂ) < oy’

for all cubes I C R?, for certain exponents p and v, depending (possibly) on p, ¢, and d; we say “essentially”
because the result from [WW1] also included a power of a logarithm in the numerator of the integrand. The
exponent to watch here is p: the bigger p is (i.e., the more decay in the w-integral), the better the theorem.
In [WW1], p=p'/q’; here, p = p'M — (p'/2)(d + €). Thus, the result from the present paper is better when
M > qd/2, but [WW1]’s is better when M < ¢d/2 (unless d < M < d + 2, where [WW1] gave no general
result). The author does not know yet what to make of this puzzling phenomenon.

Remark. Just as this paper was being accepted for publication, the author learned of an argument
which improves the value of ¢(p) (see Definition 2.9) in Theorem 2.10, for p outside the range of 1 < p < 2.
Unfortunately, this argument offers no improvement for 1 < p < 2, which is the range needed for our
main application (Bergman space inequalities), nor is it clear at this time that it can be extended to the
two-parameter setting.

Appendix: Justification of continuity.

We refer the reader to the proof of Lemma 3.5 in [U].
By dilation and translation, we may assume that we have a function smooth ¢(z,y), defined on
R% x R, satisfying:

b, y)| < (L4 |2) 7 (1 + [y)) =
Vad(z,y)| < (1 [2) 7M1+ [y]) M
Vyd(@ )| < L+ |z~ 1+ [y~

Vo Vyd(z,y)| < (1+]a)) 1A+ [y~

for some M; > d;. We furthermore assume that ¢ has integral zero along each of its z and y slices.
Let h € C*(R) be a non-negative function with support contained in (.1,.9), and which satisfies

ih 3779 =1
Jj=1

for t > 1. Set

j=1
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Then, for any y € R%,

¢($7y) = ho(\x|)¢(q:,y) + Zh(3_J|$D¢($,y>

fRd1 Zk 1 ( _k|t|) (t?y) dt
Jrar h(t]) dt
> ' j dq . 3—k t t, dt
+ ;[h(i’)_J lz))é(z,y) — h(37IH|z|) Jr i;; Jh(é_j+|1|L)|?Elt v)

Jrar 2oy BB (t,y) dt
Jrar h(3791t]) dt

ho(lz)o(z,y) + h(]z])

+h(377]a)

= Bo(z,y) + Z

The Bj’s smoothness in x and cancellation (in ), as well as the support properties, follow as they do in
Uchiyama’s proof. Cancellation in y is trivial. What is not so trivial, but also not hard, is the smoothness
in y of the §;’s. However, it is easy to see (by, say, the Dominated Convergence Theorem) that

V5 (2. )] < C(M;, dy)3~3 / IV, 6(t,y) dt

[t|>c37
< 03~ Jd (1 4 |y|)—M2—13jd1—jM1
= O3 (14 [y,

with a corresponding estimate for vayBj. This justifies our statement about “continuity in ¢.”
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