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IMBEDDING AND MULTIPLIER THEOREMS FOR
DISCRETE LITTLEWOOD-PALEY SPACES

IGOoRr E. VERBITSKY

We prove imbedding and multiplier theorems for discrete
Littlewood—Paley spaces introduced by M. Frazier and B.
Jawerth in their theory of wavelet-type decompositions of
Triebel-Lizorkin spaces. The corresponding inequalities for
discrete spaces defined in terms of characteristic functions of
dyadic cubes, with respect to an arbitrary positive locally
finite measure on the Euclidean space, are useful in the the-
ory of tent spaces, weighted inequalities, duality theorems,
interpolation by analytic and harmonic functions, etc. Our
main tools are vector-valued maximal inequalities, a dyadic
version of the Carleson measure theorem, and Pisier’s factor-
ization lemma. We also consider more general inequalities,
with an arbitrary family of measurable functions in place of
characteristic functions of dyadic cubes, which occur in the
factorization theory of operators.

1. Introduction.

Let @ = {Q} be the family of all dyadic cubes in R". Let w be a non-
negative locally finite Borel measure on R™ such that [;,dw = 0 for all

Q€ Q Weset Qy = {Q € Q:|Ql, # 0}, where |Q|, = [,dw; |Q| will
stand for the Lebesgue measure of Q). For any @ € Q,, we denote by X its
normalized characteristic function ¥g = |Q|;'/%x0-

For —oo < @ < 00, 0 < p < 00, and 0 < g < oo, we define the discrete
Littlewood-Paley space f = £2(w) ([7], [8]) as the space of sequences of
reals, s = {sg}geq,, such that

1/q
—a/n =~ q
(L1 sllgow = || X (1017 Isel %) < oo.
QeQo Lo (dw)

Note that we use the normalized characteristic functions x¢ in the defi
nition of f spaces in order to have the duality relation [fX(w)]* = f,*? (w)
with the usual pairing (s,t) = Y sqto (s € £59(w), t € fp_,o“"), at least for
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l<p<ooandl<g<oo. (Herel/p+1/p'=1and1l/q+1/¢ =1.) We
will also follow the convention that ¢’ = oo for 0 < ¢ < 1. Then, as we will
see, the duality relation holds for all 0 < ¢ < co.

Our goal is to characterize both forward and reverse imbeddings of f
spaces into classical I” spaces with weights. Let w = {wg}geq, wo > 0, be
a fixed sequence of scalar weights. Then I"(w) (0 < r < 00) is the sequence
space with quasi-norm

QEQ

1/r
[[sllir(w) = (Z |3Q|Two> :

We set " = ["(w) in the unweighted case wg = 1. Let ¢g =
|Q|~e/m wc_?l/ "Xo- (Note that ¢ is a constant multiple of xg.) Let us assume
that wg = 0if |Q|, = 0. Then clearly the imbedding £3(w) C I"(w) is valid

if and only if the inequality
1/r
>C (Z ’Ser)
Q

holds, where the sums on both sides of (1.2) are taken over all Q € Q; =
{Q € Q:wq #0}.

In the same manner, the reverse imbedding I”(w) C f;*(w) is equivalent
to the inequality

1/q 1/r
(1.3) <ZISQI"¢6> <C (leer) -

Q Q
Lr(dw)

1/q
(1.2) (Z Isql’ 4%)
Q e

(dw)

(Here we assume that |Q|, = 0 if wg = 0.)

Similar estimates, sometimes with some other functions in place of con-
stant multiples of xg, appear in the theory of wavelet and atomic decom-
positions, tent spaces, weighted norm inequalities, interpolation by analytic
and harmonic functions, Banach space geometry problems, operator theory,
etc. (See [1], [2], [4], [7]-[11], [14]-[19], [21].) Several special cases of (1.2)
and (1.3), mostly for dw = dz, are known. For some values of the indices
p,q,r these inequalities are equivalent to duality theorems for f spaces, or
dyadic versions of the Carleson measure theorem (see [2], [7], [10], .[17],
[19], [21], and the discussion below). In certain difficult cases the proofs use
“local maximal functions” [7], or “stopping time” arguments [14], [15].

Our approach is to consider (1.2) and (1.3) simultaneously, making use of
certain duality relationship between them, for all p, ¢, > 0 and w. The main
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tools are a generalization of the Fefferman-Stein vector-valued maximal the-
orem [5], the dyadic Carleson measure theorem [19], and Pisier’s lemma [18]
proved in the context of the factorization theory of operators (see Theorem
A below). Even in the known cases some of our proofs seem to be new and
easier than the original ones. (Note that there is a gap in the proof given
in [7] for the duality theorem for £27 in the case 1 <p < oo and 0 < ¢ < 1.
This theorem, which is used in [7] to obtain the corresponding duality result
for the distribution spaces F;?, is equivalent to a characterization of (1.2)
in the case r = 1 and dw = dz. See Sec. 3 where we give a proof in a more
general setting using Pisier’s lemma and the results of [21].)

It is also of interest to look at the relations between f spaces and weighted
I" spaces from a more general point of view. Let I be an index set, and let
{¢:i}icr be a fixed family of non-negative measurable functions on a measure
space (X, dw). For the three indices, 0 < p < 00,0 < ¢ < 00,and 0 < r < o0,
we consider the following inequalities,

1/q
(1.4) (E Isil"¢§’> < Cllsllir,
iel Lo (dw)
and
1/q
(1.5) i (Z |s4]? ¢3> > Clislli,
i€l Lo (dw)

for all s = {s;}icr (with finitely many nonzero reals s;).
It follows from (1.4) that

sup [|¢s[ e (aw) < 0,
i€l

and similarly (1.5) implies
inf||¢i]| > (4w) > O-

The converse is true for certain values of p,q and r (see Lemma 2 below),
but generally the problem of characterizing (1.4) or (1.5) is known to be very
difficult.

The following theorems of B. Maurey and G. Pisier treat the special cases
g=rof (1.2), and ¢ = 7 or ¢ = oo of (1.3). We denote by D(w) the set of
all “densities” F € L!(dw) such that F > 0 and [ Fdw < 1.
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Theorem A. Let0<p<r < oo and s = {8;}icr.

(i) The inequality
1/r
<Z |sil” ¢f)

iel

(1.6) < Clislir

LP(dw)

holds for all finitely supported s = {s;} if and only if there ezxists F €
D(w) such that

-1/p 4.
) oo [ <
where dwy = Fdw.
(ii) The inequality
(1.8) sup (|s| ¢:) < Cllsllir
i€l LP(dw)

holds if and only if there ezists F € D(w), such that

(1.9) sup ”F"/” ¢,-|

i€l

LToo (dwo)

where L™ (dwy) is a weak L™ space with respect to the measure dwy =
Fdw.

Theorem A plays a central role in the Nikishin-Stein-Maurey-Pisier theory
of factorization of operators. It also has interesting applications to weighted
norm inequalities (see [9, 21]). Statement (i) of Theorem A is proved in
[16]; statement (ii) is obtained in [18], where also a different proof of (i) is
given. It can be shown that, if p < r, then (1.4) actually does not depend
on g for r < ¢ < co. Hence the “weak type” condition (1.9) characterizes
(1.4) in this case. The following theorem is also proved in [16].

Theorem B. Let 0 <r <p < oo. The inequality

1/r
(Z |sil” ¢§)

iel

(1.10) > C|ls]|er

LP(dw)

holds if and only there ezists F € D(w), such that

(1.11) iigﬂlp—l/p &;

L7 (dwo)
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where dwy = F dw.

It seems to be no general duality relations known for the inequalities
(1.4) and (1.5). We will show below (Sec. 2) that actually Theorem B is a
consequence of the usual duality theorems for the mixed norm spaces L”(l9),
and the Hahn-Banach theorem. We do not know whether there is a similar
proof of Theorem A, or a dual version of part (ii) of Theorem A. (It follows
from some recent results of N.J. Kalton and S.J. Montgomery-Smith [12]
that the sufficient condition inf;c; || F~/7 ¢]| L™1(dwo) > 0 is not necessary for
(1.5) in the case 1 < g <r.)

We observe that the characterizations given in Theorems A and B are
implicit. In the following theorem we give some sufficient conditions in order
that (1.4) or (1.5) hold for an arbitrary family of functions {¢;}, and a wide
range of p,q and r.

Let 0 < p<0,0<7r<o0and0< g < oo. Without loss of generality
we may assume ¢; € LP(dw), ¢; > 0. We set

(1.12)
r— p/(r—p) .
[SUPi (d’i p(x)“@”’ip(dw))] ) if 0<r<gqg<oo,
Fo(.’L'):

a/(r—q)] (r—9)p/a(r—p)
) ] , if 0<g<r<oo,

PACREITA
in the case p < r, and

(1.13)
—r p/(p—r) .
[sup; (627" @)/ bill2na)]” > if 0<q<r<oo,
Fo(x):

a/(g—r)1(a=7)P/a(p~=7)
] , if 0<r<gqg<oo,

= (7 @0 )

in the case p > r.
Note that if r < g in (1.12), or ¢ < r in (1.13), then Fy(z) is a generalized
maximal function associated with the family {¢;(z)}.

Theorem 1.
(i) Let0<p<r < oo, and let Fy be defined by (1.12). Then (1.4) holds
if Fy € L' (dw).
(ii) Let 0 <r < p < oo, and let Fy be defined by (1.13). Then (1.5) holds
if Fy € L (dw).
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Theorem 1, along with some other vector-valued inequalities of this type,
is proved in Sec. 2. In Sec. 3 we show that for functions {¢;} that are
constant multiples of characteristic functions of dyadic cubes the converse
to Theorem 1 is also true.

Theorem 2. Let {Q;} be a family of dyadic cubes in R™. Suppose ¢;(z) =
cixq:(z), where {c;} is a fized sequence of non-negative numbers.
(i) Let0 < p <r < oo. Then (1.4) holds if and only if Fy € L'(dw),
where Fy is defined by (1.12).

(i) Let0 < r < p < oo. Then (1.5) holds if and only if Fy € L'(dw),
where Fy is defined by (1.13).

Some special cases of Theorem 2 (i) were obtained in [21]. Similar “upper
triangle” inequalities of type (1.4) in the case ¢ < p < r and dw = dz are
due to E. Amar and A. Bonami [2]. See also [14] and [15] where some
inequalities of type (1.5) are given for dw = dz with different proofs.

Theorem 2 yields a characterization of both forward and reverse imbed-
dings of f29(w) spaces into I” spaces with arbitrary weights. We observe
that Theorems 1 and 2, as well as Theorems A and B stated above, cover
the so-called “upper triangle” case, where p < r in (1.4), or p > r in (1.5).
In this case the “only if” statements are usually more difficult to prove than
the “if” counterparts.

In the “classical” case, where p > r in (1.4), or p < r in (1.5), the
corresponding results are equivalent via duality to dyadic versions of the
Carleson measure theorem. (See Theorems 3 and 4 below.)

In Sec. 4 we consider a more difficult problem of characterizing multipliers
for a pair of f spaces. We show that this is equivalent to certain two weight
inequalities for general dyadic maximal or integral operators. (See [19]-[22].)

We wish to thank Professors William Cohn, Michael Frazier and Nigel
Kalton for valuable discussions.

2. Some remarks on vector-valued inequalities.

In this section, we discuss some dual versions of the inequalities (1.4) and
(1.5), and give a proof of Theorem 1 and Theorem B.

Let J be any countable (or finite) subset of the index set I. For a positive
locally finite measure w, we denote by L?(l9, dw) (sometimes we omit dw in
this notation) the space of vector-valued functions g = {g;};cs such that

1/p

P/
lgllzs ey = /(Z [gj|4) dw| < oo,
J
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with the usual convention

P 1/p
ooy = | (50 101) ]
J

in case ¢ = co. Suppose 0 < p < 00, 0 <7 < 00, and 0 < g < co. For any
fixed sequence of real-valued functions {¢,};c; and ¢t > 0, we set

(2.1) ¢;(z) = #t(z), P=p/t, G=qft, T=r/t.

Lemma 1. Let0 < p < 00,0 <17 <00, and 0 < q < co. Then for any
t (0 <t < c0) such that t < min(q,r), and t < p, inequality (1.4) holds if

and only if the inequality
o\ U
(2.2) (E I/ nggjdw ) < C”Q”Li’(zé’)
J

holds for all g = {g;}jes, J C I, with C independent of g and J. (Here
1/s+1/s'=1,1<s<o00.)

Proof. Note that (1.4) is “invariant” under the transformation (2.1). In other
words, it remains true (with a constant C* in place of C) if one replaces ¢ and
p, q,T by, respectively, ¢ and 5, §, 7, for any t > 0. Since 0 < t < min(p, ¢,7),
we have p > 1,4 > 1,7 > 1. By duality for spaces with mixed norms,
LP(17, w)* = L7 (17, w). Hence (1.4) is equivalent to the inequality

/Zsj ¢i(z) g;(z) dw

Using duality again, we see that this is equivalent to (2.2). The proof of
Lemma, 1 is complete. O

< Cllslle llgllzs )

Remark 1. In the case 0 < ¢ < min (p,r), there is another dual form of
(1.4). Letting t = g, so that §¢ = oo, and g = sup, |g;|, we see that (2.2)
holds if and only if

Lo\ 7
T
) < CligllL# (dw)s

(2.3) (Z } / ¢! g dw

for all functions g € L? (dw), where §' = p/(p — q) and ¥ = r/(r — q).

The following statement shows that reverse estimates of the form (1.5)
can be derived from the forward ones.



536 IGOR E. VERBITSKY

Corollary 1. Let0 < p < 00,0 <r<o00,0<qg<o0, and0 <t <
min(q,r),t < p. Let ;(z) = ¢f‘t(z)/n¢in’£p(dw). Then (1.5) holds if

1/q
(2.4) (Z |Sj|‘7/1l)§l) < Cllslle,
j

L? (dw)
for any finitely supported s = {s;}. Here p,§,7 are defined by (2.1).

Proof. By Lemma 1, it follows that (2.4) is equivalent to the estimate

o\ /7
T
) < Cllgllzsaays

(2.5) (Z [ wgdo

for all g € LP(l9, w). Letting g = {s;¢} in (2.5), and taking into ac-
count that [1;g;dw = s;, we get (1.5). The proof of Corollary 1 is com-
plete. O

In the following lemma we list the cases where an explicit characterization
of (1.4) and (1.5) is possible.

Lemma 2.

(a) If0 < r < min(p,q), then (1.4) holds if and only if sup; ||¢:||Lr(dw) <
00.

(b) If max(p,q) <r < oo, then (1.5) holds if and only if inf; ||$;|| e (dw) >
0.

(c) Ifg=p<r, then (1.4) holds if and only if 3, ||¢i||2’:,/(gw~)p) < 00.
(d) Ifg=p>r, then (L5) holds if and only if 3", l¢ill prfash ™" < oo,
(e) Ifr = oo, then (1.4) holds if and only if ||(3; #7)Y | Lr(aw) < 00
For other values of p,q,r, a complete characterization of (1.4) or (1.5)
seems to be nontrivial.

Proof of Lemma 2. (a) Suppose sup; ||¢;||Lr(4w) < 00. If 0 < g < p, then by
the integral Minkowski’s inequality

(leiawz)l/q < (Z (/ |siap¢fdw)m>1/q

7 i

1/q
= (leilq Il¢¢|l%p(dw)) < Cllslle-.

LP(dw)
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The last inequality holds since ¢ > r. In the case p < ¢ < 0o, we have

1/q 1/p
() | _ <l

i i

<

LP(dw)

LP(dw)

1/p
= (ZISiI”H@H’ip(M) < Cllsller,

since p < r. Thus (1.4) holds. The converse statement is obvious.
Statement (b) can be proved in a similar manner, or derived from (a).
Indeed, suppose inf; ||¢;||r(4.) > 0. Choose 0 < ¢ < min(p,q,r) and set
p = p/t. Define 9,(z) = QSf—t(a:)/HqSiH’zp(dw), as in the proof of Corollary 1.
Then sup; |[4;]| Lr/e-0(aw) = sup; ||#illLs(an) < 00- By part (a) we conclude
that (2.4) holds, which implies (1.5) by Corollary 1. The converse statement
is obvious, as well as the remaining cases (c), (d), and (e). The proof of
Lemma 2 is complete. O

Now we prove Theorem 1(i). Suppose 0 < p < r < co. From Lemma 1 it
follows that we may assume p > 1,¢ > 1,7 > 1. Suppose F, € L'(dw), where
F, is given by (1.12). Let g = {g,} € L¥ (17, dw). By Hélder’s inequality
with exponents r and 7', we have

r r'—1
l/¢j gjdw| < (/ [¢j|”dw) /l¢j|(r—p)(r D g;|" dw.

Hence

< [ Sloil v, do,

/qﬁjgjdw

>
J
where

r— ' r'—1
i () = 7P (@) 15115 -

We estimate the right hand side of the preceding inequality. Let F; be
defined by (1.12). If ¢ > r, then Fy(x) = sup; w;?(r_l)/(r_p) (z). By Holder’s
inequality with exponents p’/r’ and (p'/r")" = p(r — 1)/(r — p) we get

[ Ll o < [supus; Ylayl o
J J

, (r—p)/p(r-1)
< gl ([ Fodo)
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, (r—p)/p(r-1)
< lallwe, ( [ Fodo) .

The last inequality holds since ¢' < r'.
Analogously, if ¢ < r, then ¢’ > r'. Applying Holder’s inequality twice,
we obtain

r/q 1-r'/q
/ZL‘IHT’ Pjdw < / (Z |91|q'> (Zi/)?(r_l)/(r—q)) dw
; ‘ 7

J
, (r=p)/p(r=1)
< gl ([ Fodo) .

Thus we have

r

< C”Q“Z?'(lq’)-

>

By Lemma, 1, this completes the proof of Theorem 1 (i).

Now we prove statement (ii) of Theorem 1. Suppose p > r, and F €
L'(dw), where F, is defined by (1.13). Since (1.5) is “invariant” under the
transform (2.1), we can assume p,q,7 > 1, as in the proof of (i). (Otherwise,
we choose 0 < t < min (p, q,7), and replace ¢; and p, g, r by, respectively, b
and p, q,7.)

We set ¢;(z) = ¢§"1(x)/||¢j||'£,(dw). It is easily seen that

/qu g; dw

¢5 (x) Y (z)

R e B [ N

(Note that p’ < r’.) From the preceding inequality it follows that the func-
tion Fy(z) defined by (1.13) can be rewritten as

p'/(+'=p")

[sup, (47 @512 )] , f0<g<r
Fo(z)=

¢ /(' =gy =P /d (" —p)
) ] , if0<r<aq.

=5 (8 @Il
Since F, € L'(dw), then by part (i) of Theorem 1 proved above we have

1/¢
(Z |1 ¢3') < Clisllys

J '
LP' (dw)
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for all s = {s;}. By Corollary 1 (with ¢ = 1), this implies (1.5). The proof
of Theorem 1 is complete. O

The proof of the following lemma is based on the Hahn-Banach Theorem.

Lemma 3. Suppose 0 <r <p<ooand0<r<g<oo. Letp, =p/(p—r)
and q; = q/(q—r). Then (1.5) holds if and only if there exists g = {g;} such
that HgHLm(lﬂ) S 1, G,Tld

(2.6) inf / 19:] 67 dwo > 0.

Remark 2. If 0 < ¢g=r < p < oo, then setting g(z) = sup,; |g:(z)| and

F(z) = (19(2)|/ gz @)™,
we see from (2.6) that there exists F' such that
2.7) / Fdw<1, and inf|[F~/7 l|rpay > 0.
This proves the “only if” part of Theorem B (see the Introduction; the “if”

part of Theorem B is obvious).

Proof of Lemma 3. Suppose 0 < r < p. As in the proof of Theorem 1,
we make use of the fact that (1.5) is “invariant” under the transform (2.1).
Letting ¢t = r in (2.1), and replacing p, q¢ and ¢; by, respectively, p = p/r,q =
g/r, and ¥; = ¢!, we may rewrite (1.5) as

1/4
(Z Isllﬁtﬁf)

el

(2.8) >C

ESZ'.
i

L?(dw)

Let £ denote the subspace of L? (1%, w) consisting of all finitely supported
vector functions of the form s = {s;;}:es, for all real {s;}. The preceding
inequality means that the linear functional defined on £ by G{s; ;} = 3, s:
is bounded. Let B = [L?(19, w)]*. Since p > 1, we have B = L”* (1", w) if
qg>r,and B = L”(I*°, w) if ¢ = r. By the Hahn-Banach theorem, there is
an extension G = {g;}ic; of G defined on B so that |G|z < 1/C, where C'is.
the constant in (1.5), and @ coincides with G on £. The latter means that

/Zsigﬂﬁidw:zsi,
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for all finitely supported s;, i.e., [ g;%;dw =1 for all : € I. Hence
(2.9) int [ g s dw = inf [ loi ¢7 o 2 1.
Setting g = C'G, we see that ||g||s < 1, and (2.6) holds.

Conversely, suppose there is a g = {g;} such that ||g||rs1qa) < 1, where
p1 =p/(r—p), ¢1 = q/(qg—r), and (2.6) holds. Then using (2.6) and applying

Holder’s inequality twice we get
1/q
(Z ERERVH )

The proof of Lemma 3 is complete. O

r

Z“WSC/Z%mﬁmmwsc

LP(dw)

Remark 3. Lemma 3 remains true for r =p < ¢ < oo (thecaser =p > ¢
follows from Lemma 2). If r = p and ¢ = oo, there is a deeper version of
Lemma 3 due to L. Dor [4]. We can set g = {xE,} in (2.6), where {E;};c;
(E; C X) is a family of disjoint sets. Thus, for all 0 < r < oo, the inequality

(2.10) [ s (lsi 90 dw > ¢ S lsil
x el ;
holds if and only if there exists a family of disjoint sets {E;} so that

(2.11) m#’ﬂmza
1 Ei

This result for the functions {¢q}geo has interesting connections with the
dyadic Carleson measure theorem discussed in the next section (see [17], and
also Corollary 2 below).

3. Imbedding theorems for f spaces.

Let Q = {Q} be the family of all dyadic cubes in R®. To any Q € Q we
associate a fixed non-negative number cg. Let ¢g(z) = cg xo(z), for all

z € R™. Note that
Z ¢Q($) = Z CQ,
Q z€Q

where the sum on the right-hand side is taken over all ) containing z.

The following theorem generalizes Theorem 2 (i) and gives a characteri-
zation of the imbeddings of weighted [” spaces into fX?(w) spaces. (See the
Introduction.)
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Theorem 3. Let0 <p <00, 0<7r <00, and 0 < q < o0o. Let w be a
positive locally finite measure on R™. The inequality

1/q
(3.1) (Z sl C‘é) < Cllsller

z€Q
LP(dw)

holds for all scalar sequences s = {sq} if and only if one of the following
conditions holds.
(a) 0<r <min(p,q), and

(3.2) sup cg |Q|Y? < oo.
Q

(b) 0<qg<r<p, and for all dyadic cubes P,

(3.3) Z (ch |Q|w)r/(r—q) < C|P|p-9/rtr=0),

QCP

(¢) max(p,q) <r < o0, and

o p(r—q)/q(r—p)
q/{tr—q
(3.4) / [Z (n1@L) J dw < oo.
z€Q
(d 0<p<r<g<oo, and
p/(r—p)
3.5 /su cy w dw < 00.
(3:5) sup (¢ 1Ql.)

Proof. Statement (a) follows from Lemma 2. In case (b), we use a dual
characterization given by (2.3). For the family {¢qg}, where ¢g = co X0, the
latter boils down to the inequality

(3.6)

(Z (CqQ |Q‘w)r/(r—0)

Q

(r—q)/r
1 r/(r—q)
o [ g dw < C gl zorir-o (aw)-
Q. Jo

We observe that (3.6) is a dyadic form of the Carleson inequality (see [17];
[19]); and (3.3) is a discrete version of the Carleson-Duren condition (see
[10]). The necessity of (3.3) for (3.6) is obvious (use a test function g = xp);
sufficiency is proved, for any measure w, using a standard technique involving
weak type estimates and interpolation (see [9], [19]).
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Now we prove statement (c). It follows from Theorem 1 (i) that (3.4) =
(3.1). Indeed, for the family ¢g = cg xq, the function F, defined by (1.12)
is in L!(dw) if and only if (3.4) holds.

To prove (3.1) = (3.4), we will need an analogue of the Fefferman-Stein
vector-valued maximal inequality [5] for the dyadic maximal operator

1
(37) Mf(@) = sup o [ 11]dw,
e Qo Jo
where w is an arbitrary locally finite measure on R™. (The supremum in
(3.7) is taken over all Q € Q, containing z.)

Theorem C. Letl <p<ooand 1l < q < oco. Suppose w is a locally finite
measure on R™. Then

1/q

1/q
(38) (Z (Mjffj)q> <c (zlfij) ,

J
L7 (dw) LP(dw)
for all {f;} € LP(19, dw).

Theorem C is possibly known, but we were not able to find a reference
and sketch a proof below. (As was pointed out by the referee, the original
proof given in [5] in the case dw = dz should be modified, at least in the
case p < ¢, if w does not have a doubling property.) We note that in the
case p > q the proof of Theorem C given in [5] for dw = dz basically remains
valid for M? with arbitrary w. The idea is to use duality together with
a weighted inequality for the scalar maximal function (Lemma D below).
Then we reduce the case p < g to p > ¢ by means of a more sophisticated
duality argument, making use of Lemma D again. (In [5], for p < ¢ and
dw = dz, (3.8) is derived from a weak type vector-valued estimate based on
the Calderén-Zygmund lemma.)

Proof. We will need the following weighted inequality.

Lemma D. Let1 <r < oco. Let w be a locally finite measure on R™. Then
(39) [ty sawsc [isr (uig) o,

where C does not depend on f and ¢ (¢ >0, ¢ € L. (dw)).

The proof of Lemma D is similar to that given in [5] in case dw = dz and
is outlined below for the sake of convenience.
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Proof. We prove the following weak type estimate. Let ¢ > 0 and E, = {z :
M¢2f(z) > t}. Then

IRCE = [ o

First we assume that all dyadic cubes have side length less than N. Then
E;, = UQ, where @ are pairwise disjoint (maximal) dyadic cubes such that
QIS Jo1fldw > t. (See [19].) As in [5], for all @ in this collection we have

¢ f oo < (10" | o) [ #aw< [ 1710pa

Thus

E,

dw = d Mi¢dw.
t| ¢dw Eth/Q(bws/lfl 56 dw

Letting N — oo, we obtain the weak type estimate. Then (3.9) follows by
a standard interpolation argument for all 1 < r < oo, since it is obviously
true for r = co. The proof of Lemma D is complete. O

If p > ¢, then we complete the proof of Theorem C by applying Lemma
D with r =p/(p — ¢q), as in [5]:

1/q||?
(Z (Mffj)q)

4 Lr(dw)

= sup {/Z (MEF)" pdw : 1@l Lrro-(aw) < 1}
7

< Csup {/Z | £l M:fqbdw s BllLer oo (awy < 1} .
J
Since M2 in bounded in L?/(P~9(dw), we have
llngS”Lp/(p—q)(dw) S CH¢||L”/(P—‘7)(dw) S C
Then by Hoélder’s inequality with exponents p/q and p/(p — q) we get

1/q||?
[ Sl Migde <0 (Zlfjl")

LP(dw)
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)]

LP(dw) LP(dw)

Thus

1/q
(Z (Mffj)q>

J

which proves Theorem C in the case p > gq.
Now suppose p < q. We choose 1 < r < p. Then by the duality relation

[Lp/r (lq/r, w)]* — [p/-7) (lq/(q—r), w)

we have

1/q||"
o]

LP(dw)

= sup {/ > (M2F) ¢51 dw : 1{@i I Loro-m ara-my < 1} :
J
Applying Lemma D again, we get
[ S wainy igldo <0 [ 315 Migs de
J J
By Holder’s inequality,
/Z il MO¢; dw < {fi 2o oy I{MEb5}H Loro—rsqaria=ny -
J

Since p/(p — r) > q/(g — r), it follows from the case considered above

”{Mg¢j}”Lp/(p—r)(lq/(q—r)) S C ”{¢J’}”Lvl(p—~r)(l‘1/(q—')) S C-

()"

for p < ¢, which completes the proof of Theorem C. a

Thus

1/q
(Z (Mﬂfj)q)

I LP(dw) L7 (dw)
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Now we return to the proof of Theorem 3 (c). We may assume again
without loss of generality that p > 1, ¢ > 1, and 7 > 1. By Lemma 1, it
follows that (3.1) is equivalent to the inequality

/ 9q dw
Q

for all g = {go} € L? (I¢). Since r > max (p,q), we have r' < min(p',q').

Setting go = qu’l (g >0),and p' =p'/r', @ =¢'/r' (p>1,G§> 1), we
rewrite (3.10) in the equivalent form

AN /T
,
) <C ||9||Lr'(zq’)7

(3.10) (Z ch
Q

r

1) 5 GCalol)” (105" v dw) < Clelur

for all o = {¢pg} € L7 (17, w).
By Hélder’s inequality, obviously (3.11) holds if

(312 > (@1QL)" 1" [ odw < Clltlis ey,
Q Q

for all ¢ = {tpg} € L7 (I7, w). Let us show that, conversely, (3.11)=>(3.12).
Let 9 = {1} € L? (17, w). Then, by Theorem C, M2 = {Mdpy} €
L7 (17 w), and
”Mj"/)”m’(l«i’) <C ”'ﬁb”Lﬁ’ @a'y-

Applying (3.11) with M%) in place of 9, we obtain
r _ 1/r' v
> (col@l)” (10" [ (Mve)" )
Q Q
(3.13) <C ||M“‘f1,b||L,;,(l,,,) < Clllpe ga)-

For all dyadic cubes @ and g > 0 clearly

lQIZ! /Q P dw < (lQI;‘ /Q (M) " dw)rl.

Combining the preceding inequality and (3.13), we see that (3.12) holds.
Thus (3.11) is equivalent to (3.12). It remains to note that by duality (3.12)
can be rewritten in the form ¢ € L?(19, w), where ¢ = {cf, |Q|. ~* xo}, which
coincides with (3.4). This completes the proof of statement (c) of Theorem
3.
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In case (d) Theorem 3 was proved in [21]. For the sake of completeness,
we give a sketch of the proof here. Note that, as in case (c), it follows that
(3.5) = (3.1) by Theorem 1 (i). To prove the converse, we make use of
Pisier’s lemma [Theorem A (ii) ]. Suppose (3.1) holds for p < r. Then there
exists F' € L'(dw), F > 0, such that

-1/p
(3.14) sgch “F X@|| o (pay <

Set f(z) = F~/?(z) xo(z) and dv = F dw. Note that || f||zr(a) = |QIY/7.
Suppose p < s < r,and 1/s = t/p+ (1 —t)/r, where 0 < t < 1. Applying
the elementary interpolation inequality

I

Lo < CUF L (an) ||f”1L:fo(du),

we have

1-t

1/s
(/ Fs/ptl dw) < C|Qli/p ”F—l/p Xo
Q

Lreo(Fdw)

Letting 3 = s/p—1 > 0, and combining the preceding inequality with (3.14),
we obtain

r/(r— 1/8
(colQt)™ ™ (1@l [ FPaw) <0 <co.

By Holder’s inequality,

(IQI;l /Q F* dw)w (lQl;l /Q Ffdw)l/e > 1,

for all e > 0 and B8 > 0. Hence
r/(r—p) 1/e
(cal@yr)™ ™ < (10" [ Feaw)
Q

and

" w<c | MEFe |3

pr/(r—p
) LY/ <(dw) *

/Fo(z) dw = /325 (col@l”

Suppose 0 < € < 1. Since the dyadic maximal operator M¢ is bounded in
L/¢(dw), we get Fy € L'(dw). The proof of Theorem 3 is complete. a
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Remark 4. It follows from the proof of Theorem 3 that the best constant
C in (3.1) satisfies the inequality A;x(c) < C < A,k(c), where A;, A, are
positive constants that do not depend on ¢ = {cg}, and «(c) is defined
in terms of the quantities given by (3.2)-(3.5): r(c) = supy cq|Q|Y” if
0 < r < min(p,q); sk(c) = CT 9/ if ¢ < r < p, where C is the best
constant in (3.3);

S0 (r—a)/qr
A(c) = (Z (calQI)’ ) ,

E4S
Q Lrr/(r=P)(dw)

if max (p,q) < r; and

r(c) = )

Lre/(p=r)(dw)

sup (<o |QL")

ifp<r<g

Now we state the following theorem which contains part (ii) of Theorem
2, and yields a characterization of imbeddings of £3¢(w) spaces into weighted
" spaces.

Theorem 4. Let 0 <p < 00,0 <7 <00, and 0 < g < 00. Suppose w is
a locally finite measure on R™, and {cg}qeo (co > 0) is a fired sequence of
reals. Then the inequality

1/q
(3.15) (Z ISQI"CZ’g) 2 C|lslle-

TEQ
LP(dw)

holds for all s = {sq} if and only if one of the following conditions holds.
(a) max(p,q) <r < oo, and

(3.16) inf co QI > 0.
(b) p<r<q< o0, and for all dyadic cubes P,
-r/(g—r)
(3.17) 3 (Cé IQIw) 7 < o|p|ap /e,
QCP

(¢) 0<r < min(p,q), and

(3.18) / [Z CALD

zEQ

p(g—7)/a(p—r)
} dw < oo.
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(d) ¢g<r<p, and

(3.19) [ (21QL

-p/(p—r)
) dw < 00.

Remark 5. We observe that, as in the case of Theorem 3 (see Remark 4),
it follows from the proof presented below that the best constant in (3.15)
satisfies the inequality A;k(c) < C < A, k(c), where A;, A, are positive
constants which do not depend on ¢ = {cg}, and «(c) is defined in terms of
the quantities (3.16)-(3.19): x(c) = infg cg|Q|Y/? if max (p,q) < r; K(c) =
C—le=n/ar if p < r < g, where C is the best constant in (3.17);

-1

(g=7)/ar
"(e) = (Z (co 1Q|:/f)“’”“"”) ,

zT€
Q Ler/(P—7)(dw)

if 0 < r < min (p, q); and

-1

K(c) = ;

Lpr/ (P =) (dw)

sup (o lQl)

ifg<r<p.
Proof. Clearly (3.15) = (3.16) for all p,r,q. Hence we may assume cg # 0
and |Q|. # 0 for all dyadic cubes Q. If max (p,q) < r, then by Lemma 2 (b)
it follows that conversely, (3.16) = (3.15), which proves statement (a).

Let us prove (b). Suppose p < r < g, and (3.17) holds. We choose
0 <t<pandsetp =p/(p—1t),n = q/(g—1t),r =r/(r—1t). Let
do(z) = co x(z) and ¢Ygo(z) = ¢Q"t(a:)/||¢Q||’£p(dw). Then it is easily seen
that ¥g(z) = c5' |Q|;* xq(z). By Corollary 1, (3.15) holds if

1/q1
(Z |sq|® ¢8) < Cllsllers-

=€Q LP1(dw)

By Theorem 3(b), the preceding inequality holds if, for any dyadic cube P,

> [(ea'1lz)” QL]

QCP

ri/(ri—q1) <C |Pl:‘)1(Pl—91)/pl("'l—lh)_

Since r1(p1 — @1)/p1(r1 — 1) = (g — p)/p(g — ) and tqir/(r1 — @) =
gr/(q—r), it follows that the preceding condition is independent of ¢ and in
fact coincides with (3.17). Thus (3.17) = (3.15).
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The proof of the converse is similar to that given in [7, p. 77]. For any
dyadic cube P and integer N (I(P) > 27V) , we set s = {sg}, where
s = (¢4 ]Ql,)Y@ if Q C P and I(Q) > 27V, and so = 0 otherwise.
Then by (3.15) for all cubes Q, I(Q) > 27V, we have

1/r
—r(g—7)
¢ Y (hll) }
QCP
1/q
=Clsllr < (Z sql? cg XQ)
QcP

Lr(dw)
1/p

p/q
= /P {Z (ch |Q|w)HQ/(q‘T) ch XQ] dw

QCP

By Holder’s inequality, the right-hand side of the preceding inequality is
bounded by

1/q
B —~a/(a=r)
|P|L/P=1/a (/P Z (CquQlw) cH Xq dw)

QCP

1/q
= |P|}/r1/a [Z (ch |Q|w>_r(q_r)} )

QCP

Thus

C

QCP QCP

1/r Ve
> (ch |Q|u)_r(q_r)} < |P|i/r-V/a [Z (ch |Q|w)—r(¢I—r)} |

Since the sums are taken over the cubes @ such that [(Q) > 277, the right-
hand side of the preceding inequality is finite, and we get

~r/(¢~r)
Z (ch lQlw) <C ‘Pl:}(‘l“l’)/li(q—r).
QCP

Letting N — oo, we obtain (3.17). The proof of (b) is complete.

Now we prove statement (c). By Theorem 1 (ii) we get that (3.18) =
(3.15), as in the proof of Theorem 3 (c). To prove the converse, note that if
(3.15) holds, then by Lemma 3 there exists g = {gg} such that ||g||rs ga) £

1, where p; =p/(p —r),q1 = ¢q/(¢ — ), and

(3.20) [ lsal ¢ e = | lgalder >
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where C' does not depend on Q. From (3.20) it follows that

/ {Z (calczlw)"“rm <of LQ (& [, ngldw)mr/m do

T€EQ
<C M, 9”LP1(141) < CllgllZe gmy < C-

Here M is the vector-valued dyadic maximal operator. (See (3.7). Note
that in the last inequality we used Theorem C. This part of the proof is
similar to the argument in 7, pp. 78-79].) Thus (3.15) = (3.18), which
completes the proof of (c).

Now we prove statement (d). As in the proof of (c), it follows from
Theorem 1 (ii) that (3.19) = (3.15). We prove the converse first for ¢ = r.
Suppose (3.15) holds. Then by Lemma 3 (see Remark 2) there exists F' €
L'(dw), F > 0, such that

3.21 'f/Fl""/” L dw=inf ¢ /Fl—'/Pd > 0.
(3.21) in ¢ dw inf o A w
It follows from the preceding inequality

, -p/(p—7) 1 Y p/(p=r)
Jsug (caian) ™" do< faup (g [ Frorra) o
/(p—r)
< / (MjF‘“”")p " aw<c / Fdw < o.

In the last inequality we used the fact that the maximal dyadic operator M¢
defined by (3.7) is bounded on L?/(*~")(dw) (see [19]). Thus (3.19) holds.

It is more difficult to show that (3.15) = (3.19) for ¢ < r. Note that by
duality

Z S q t q 1/‘1
Islli- = sup (X 30l [tol%) )
t={te} “tHIW/(r-q)

Hence (3.15) is equivalent to the inequality

1/q
1/q
(Slsolitel) " < © (leQIch) T
zEQ
Lr(dw)

Letting u = {ug}, v = {vg}, where ug = sq tg and vg = cq/|tg|, we rewrite
the preceding estimate in the following form

1/q
Jullie <C (Z |UQ|"’qu> |]]iras—a -

z€Q
LP(dw)
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It follows from the argument given above for ¢ = r that

[lllss

|(Seeq lualrog) ™

sup
u={ug}

LP(dw)

—p/(p—0) (p—9)/(pe)
= sup (vl dw .
(/ zeg ( Q IQlw) )

Since vg = cg/|tg|, from this we obtain

o/ (p—0) (p—q)/(pq)
(3.22) (/ sug (ltl% g’ ]Ql;l) dw) < C|lt|rarcr-0,
e

for all t = {tg}. Let p1 =pq/(p—q), 1 =rq/(r — q), and &g = c5'|Q|5*/*.
Then (3.22) may be rewritten in the form

1/?1
(/ sup (coto)™ dw) < CHlt)irs -

Using the fact that p;r, /(ry —p;) = pr/(p—r), and applying Theorem 3 (d),
we get from the preceding inequality

sup (¢ dwz/su cy
[ (3 el sup (e (@l

Thus (3.15) = (3.19) in the case ¢ < 7 < p. The proof of Theorem 4 is
complete. O

)Pl/(h —p1) )—P/(P—")

dw < 00.

The following properties of discrete Carleson measures are immediate from
Theorem 4 (in the case r = p = 1 and ¢ = o0) and the result of L. Dor
mentioned above (see Remark 3).

Corollary 2. Let {cg}geg (co = 0) be a fized sequence of reals and let w be
a locally finite measure on R"™. Then the following statements are equivalent.
(a) The inequality

/sup [sq| dw > C ZISQICQ
T€EQ

holds for all scalar sequences s = {sq}.
(b) Yocpcq < C|P|, for all dyadic cubes P.

(c) There ezists a family of pairwise disjoint sets {Eq}qecg such that Eg C
Q and cq < C|Eg|..
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Remark 6.

(i) Theorem 4 is equivalent to the duality theorems for f spaces proved
in [7] in the case where dw is Lebesgue measure. As was mentioned in
the Introduction, the proof given in [7] for the identity (f39)* = £,
which is equivalent to Theorem 4 (d), is not correct for 0 < ¢ < 1 and
p > 1. (Note that the Hahn-Banach theorem used in that proof fails
for the space L?(l?) in the non-locally-convex case 0 < ¢ < 1; see [13].)
Our proof of Theorem 4 is based on duality and Theorem 3.

(ii) In case (b), which contains a discrete analogue of the H*-BMO duality
theorem, our proof is based on the dyadic Carleson measure theorem,
rather than on the “local maximal functions” used in [7].

(iii) Inthe case dw = dz and p < 7, it can be shown that (3.17) is equivalent
to the simpler condition (3.16) (cf. [7]). For p = r, as well as for
arbitrary measures w, it can be shown that (3.16) generally does not
imply (3.17).

4. Multipliers of f spaces.

Let w and o be locally finite measures on R™. We say that the sequence of
reals ¢ = {cg} is a multiplier for the couple of f spaces, £7?(0) and £31% (w),
if

(41) “{CQ SQ}”f;xlun (w) S C ”{SQ}”f:q(a)

for all s = {sq} € £79(0). In other words, c is a multiplier if the correspond-
ing multiplier operator defined by C {sg} = {cg sq} is bounded. In this case
we write ¢ € Mult (£9(0) — £519 (w)).

In this section we characterize multipliers of f spaces in the “diagonal”
case p = p; and ¢ = ¢, for arbitrary w and 0. We show that the multiplier
problem is equivalent to the two weight problem for a generalized dyadic
maximal operator considered in [21].

We may assume without loss of generality that the multipliers are non-
negative (cg > 0). It is easily seen that ¢ = {¢p} € Mult (f:q(o) — £ (w))
if and only if the following inequality holds,

1/q 1/q
(4.2) (Z chlsqu) <C (Z |3Q|q) ;
T€EQ T€EQ

LP(dw) Lr(do)

where co = &g |Q|1/?|Q|5*/?. Thus the following theorem yields a character-
ization of the class of multipliers Mult (f;“l(a) — f:q(w)).



IMBEDDING AND MULTIPLIER THEOREMS 553

Theorem 5. Let 0 <p < 00, 0 < g < 00, and ¢ = {cg}, cg > 0. Then
(4.2) holds if and only if one of the following conditions is valid.
(@) p=gqand

|QL”
(4.3) sgp CQIQI}/I’ <0
(b) 0<qg<pand
|Q|1/" pg/(p—q)
(4.4) /P zecszl,lqpcp (CQ[Q)}/"> do < C|P|,
for all dyadic cubes P.
(¢) 0<p<qg<ooand
1Q|V/ pq/(9—p)
(4.5) sup cQ —2 dw < C|P|,
P z€Q,QCP ]Q|(1,/q

for all dyadic cubes P.

Proof. Note that (4.3) is clearly necessary in order that (4.2) hold for all p
and ¢. If p = ¢, then it is easily seen that the converse is also true since in
this case f spaces turn into usual weighted [P spaces. This proves (a).

Suppose ¢ < p. Then from Theorem 4 (c) with ¢ = oo (see Remark 5) it
follows

< sup
{te} ”supzeQ ltol

(Z s l") ; (ZQCEQIQlwISQ’q thlq)l/q
2 lse :

z€EQ

LP(dw) LPQ/(P“G)(dw)

Hence (4.2) holds if and only if
1/q
(Z b 1@l Isql” |to|q>
Q

<cC

sup |tg|
z€Q

1/q
> lsel
Lra/(P—9)(dw) z€Q

Applying Theorem 4 (d) with r = g, we get

sup (ZQ 51l Isal’ ItQ|q)1/q sup <CQ ltol IQEL(])
{sa} I, (ZzeQ ISQ‘Q)l/q z€Q ‘Q'«lr/q

Lr(do)

Lra/(p—9)(do)
Lr(do)
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Thus (4.2) is equivalent to the inequality

Q)Y
g (<o e 1257

We define the generalized dyadic maximal operator (see [21]) by

<C

Lre/(P=9)(do)

(4.6)

sup [tql
TEQ

Lra/(P=9) (dw)

Mf(@) = sup (o 5 / ldo).,

z€EQ

where the supremum is taken over all cubes Q € Q) = {Q € Q: |Q|, # 0}

containing z, and pg are fixed non-negative reals associated with Q) € Q,.
1/q . . .
Let pg = cg %{,—q. We show that (4.6) is equivalent to the two weight
maximal inequality

(47) ”Mf”qu/(p—q)(dg) < C “f”LP‘?'/(P“')(du/)'

By setting f(z) = sup,¢q |to| in (4.7) and taking into account that

ﬁ/@mw > Itel,

it is easily seen that (4.7) = (4.6). To prove the converse, let

1
o= o [, 19

in (4.6) and use the fact that the dyadic maximal operator M¢ defined by
(3.7) is bounded on LP¥/(~9(dw). Hence (4.6) holds if and only if (4.7) is
true.

It follows from the generalized two weight maximal inequality [21] that
(4.7) holds if and only if

/ sup p’é"/(p“q) do < C|P|,
P zeQ,QCP

for all dyadic cubes P, which coincides with (4.4). This proves statement
(b) of Theorem 5.

We use duality to show that (c) can be reduced to (b). Suppose p <
q < oco. Using the transformation p = p/t, ¢ = q/t, and ¢ = cg (t > 0) if
necessary, we see that, as in Sec. 2, we may assume without loss of generality
p>1landqg>1.
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If ¢ = oo, then one can show that (4.2), which may be rewritten in the
form

<C

LP(dw)

Sup Cqg S@Q
z€EQ

sup sq@
TEQ

Lr(do)

is equivalent to the generalized maximal inequality

o (o , 1)

where f € L?(do). (See the proof of the equivalence of (4.6) and (4.7) above.)
Then it follows from [21] again that the preceding maximal inequality is
characterized by

< ClfllLr(do),

Lr(dw)

sup cpdw < C|P|,,
P z€Q,QCP
which coincides with (4.5) for ¢ = oo.
Suppose 1 < p < ¢ < oo. It follows from the duality theorems for f spaces
(or, which is equivalent, from Theorem 4 (c)) that (4.2) holds if and only if

1/q' 1/q'

48) I3 (:g:“) lsol” <c Y Isel”

=€Q L*' (do) =€Q L?' (dw)

Since p’ > ¢/, it is easily derived from (b) that (4.8) holds if and only if (4.5)
is true. The proof of Theorem 5 is complete. O
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